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Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Funds Included in Composite
NHDA ISBI - ARIEL CAPITAL MGMT
NHDB ISBI - ULLICO/NEW AMSTERDAM
NHDE ISBI - HOLLAND CAPITAL MGMT
NHDF ISBI - LSV ASSET MGMT
NHDG ISBI-RHUMBLINE ADVISORS
NHDH ISBI - LYNMAR CAP GROUP INC
NHDI ISBI - HOWLAND & ASSOCIATES
NHDJ ISBI - B D H & S
NHDL ISBI - NEW AMSTERDAM ACTIVE
NHDM ISBI - RHUMBLINE ADVISORS, LLC
NHDN ISBI - AMALGAMATED BANK
NHDO ISBI - BEAR STEARNS MGMT
NHDP ISBI - EARNEST PARTNERS
NHDQ RHUMBLINE ADVISORS
NHDR ISBI - GOLDMAN SACHS & CO.
NHDS ISBI - HIGH POINTE CAP MGMT
NHDU ISBI - IRON BRIDGE CAP MGMT
NHDV ISBI - MARTINGALE ASSET MGMT
NHDW ISBI - NWQ INVT MGMT CO
NHDX ISBI - OPUS CAPITAL MGMT
NHDY ISBI - SEGALL BRYANT & HAMILL
NHDZ ISBI - WLLM BLAIR AND COMPANY
NHEA ISBI - LM CAPTIAL GROUP
NHEB ISBI - TEMPLETON INVSNT CNSL
NHED ISBI - NTGIL LTD
NHEF ISBI CLIENT MANAGED
NHEG ISBI - GLOBEFLEX CAPITAL
NHEH ISBI - SSGA
NHEI ISBI - GROSVENOR CAPITAL MGMT
NHEJ ISBI - REAL ESTATE
NHEL ISBI - PRIVATE EQUITY
NHEM ISBI - CASH OVERLAY
NHEN ISBI - CASH
NHEP ISBI -CB RICHARD ELLIS INV
NHEQ ISBI - ING CLARION
NHER ISBI - COMMONWEALTH REALTY ADV
NHES ISBI - NORTHERN TRUST
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to July 25, 2011View Date:June 30, 2011April 1, 2011

Funds Included in Composite
NHEU ISBI - RHUMBLINE ADVISERS
NHEW STATE STREET GLOBAL MARKETS
NHEX ISBI - CHANNING CAPITAL MGMT
NHEY ISBI - DECATUR CAPITAL MGMT
NHEZ ISBI - ATLANTA LIFE INV ADV
NHFA ISBI - SSGA
NHFB ISBI - SSGA
NHFD WESTERN ASSET MGT
NHFE ISBI - LOOMIS, SAYLES & CO
NHFG ISBI - WESTERN ASSET MGMT
NHFH ISBI - HARRIS IM INTERMEDIATE
NHFI ISBI - CHICAGO EQ PTNRS LLC
NHFJ ISBI - LM CAPTIAL GROUP LLC
NHFL ISBI -  COMMINGLED MBS ACCT
NHFM ISBI - SSGA DOMESTIC EQUITY
NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
NHFO ISBI-RECLAIM ACCOUNT
NHFP ISBI-INTERNATL RESTRUCTURING
NHFQ ISBI-DOMESTIC RESTRUCTURING
NHFR ISBI-CREDO CAPITAL MGMT
NHFS ISBI-FORT WASHINGTON
NHFU ISBI - MESIROW FINANCIAL
NHFV ISBI - IVY ASSET MGMT
NHFX ISBI - BRANDYWINE
NHFY STATE STREET GLOBAL MARKETS
NHFZ ISBI - ROCKCREEK
NHHA ISBI - MACQUARIE
NHHB ISBI - ALLINDA
NHHD RHUMBLINE ADVISORS
NHHF LOOMIS SAYLES
NHHG ISBI - ENTRUST CAPITAL
NHHI SSGA MSCI EAFE INDEX
NHHJ SSGA MSCI ACWI US INDEX
NHHL ISBI - CRESCENT CAPITAL GROUP
NHHM MCDONNELL INV MGT
NHHN WESTERN PASS-THROUGH FUND
NHHO ISBI - FIDUCIARY MGT ASS.
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Funds Included in Composite
NHHP ISBI - NEW VONTOBEL
NHHQ ISBI - SSGA MSCI EAFE SM CAP
NHHR MACQUARIE INFRASTR PRTNR II
NHHS ISBI - ALINDA INFRASTR FD II
NHHU MACQUARIE EURO INFR PRT III
NHHV ISBI - LSV ASSET MGMT
NHHW CHICAGO EQUITY CORE
NHHX CHICAGO EQUITY WORK OUT
NHHY ISBI - RHUMBLINE 1000 VAL
NHHZ ISBI - RHUMBLINE 2000 VAL
NHIA CHICAGO EQUITY FIXED/CASH
NHIB CREDO CAPITAL MANAGEMENT
NHID ISBI - GARCIA HAMILTON ASSOC
NHIJ ISBI - PREMIERE PARTNERS
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
US DOLLAR

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

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

Base 100.000000 0.00 0.00 0.00 2,660,007.33

31 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

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

Base 100.000000 0.00 0.00 0.00 -2,660,007.33

31 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

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

Base 100.000000 0.00 0.00 0.00 463,678.77

31 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

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

Base 100.000000 0.00 0.00 0.00 -463,678.77

0.01%   04 Apr 2011536991003 01 Apr 2011 01 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,086,001.910 NHHL Local 100.000000 0.00 0.00 0.00 1,086,001.911.000000

Base 100.000000 0.00 0.00 0.00 1,086,001.91

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

508,037.700 NHHM Local 100.000000 0.00 0.00 0.00 508,037.701.000000

Base 100.000000 0.00 0.00 0.00 508,037.70

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

563,001.250 NHHL Local 100.000000 0.00 0.00 0.00 563,001.251.000000

Base 100.000000 0.00 0.00 0.00 563,001.25

04 Apr 2011 04 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

60,905.830 NHHM Local 100.000000 0.00 0.00 0.00 60,905.831.000000

Base 100.000000 0.00 0.00 0.00 60,905.83
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

69,924.350 NHHL Local 100.000000 0.00 0.00 0.00 69,924.351.000000

Base 100.000000 0.00 0.00 0.00 69,924.35

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

157,252.180 NHHM Local 100.000000 0.00 0.00 0.00 157,252.181.000000

Base 100.000000 0.00 0.00 0.00 157,252.18

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

89,136.550 NHHL Local 100.000000 0.00 0.00 0.00 89,136.551.000000

Base 100.000000 0.00 0.00 0.00 89,136.55

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

1,448,046.340 NHHM Local 100.000000 0.00 0.00 0.00 1,448,046.341.000000

Base 100.000000 0.00 0.00 0.00 1,448,046.34

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

1,486,239.000 NHHL Local 100.000000 0.00 0.00 0.00 1,486,239.001.000000

Base 100.000000 0.00 0.00 0.00 1,486,239.00

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

447,102.230 NHHM Local 100.000000 0.00 0.00 0.00 447,102.231.000000

Base 100.000000 0.00 0.00 0.00 447,102.23

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

701,749.060 NHHL Local 100.000000 0.00 0.00 0.00 701,749.061.000000

Base 100.000000 0.00 0.00 0.00 701,749.06

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

1,472,897.320 NHHM Local 100.000000 0.00 0.00 0.00 1,472,897.321.000000

Base 100.000000 0.00 0.00 0.00 1,472,897.32

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

1,717,169.120 NHHM Local 100.000000 0.00 0.00 0.00 1,717,169.121.000000

Base 100.000000 0.00 0.00 0.00 1,717,169.12
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Base Currency: USD - US DOLLAR

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

920,523.100 NHHL Local 100.000000 0.00 0.00 0.00 920,523.101.000000

Base 100.000000 0.00 0.00 0.00 920,523.10

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

1,554,077.060 NHHM Local 100.000000 0.00 0.00 0.00 1,554,077.061.000000

Base 100.000000 0.00 0.00 0.00 1,554,077.06

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

64,670.610 NHHL Local 100.000000 0.00 0.00 0.00 64,670.611.000000

Base 100.000000 0.00 0.00 0.00 64,670.61

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

58,483.670 NHHM Local 100.000000 0.00 0.00 0.00 58,483.671.000000

Base 100.000000 0.00 0.00 0.00 58,483.67

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

22,031.620 NHHL Local 100.000000 0.00 0.00 0.00 22,031.621.000000

Base 100.000000 0.00 0.00 0.00 22,031.62

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

660,237.460 NHHM Local 100.000000 0.00 0.00 0.00 660,237.461.000000

Base 100.000000 0.00 0.00 0.00 660,237.46

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

103,268.480 NHHL Local 100.000000 0.00 0.00 0.00 103,268.481.000000

Base 100.000000 0.00 0.00 0.00 103,268.48

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

43,444.160 NHHM Local 100.000000 0.00 0.00 0.00 43,444.161.000000

Base 100.000000 0.00 0.00 0.00 43,444.16

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

899,285.850 NHHL Local 100.000000 0.00 0.00 0.00 899,285.851.000000

Base 100.000000 0.00 0.00 0.00 899,285.85
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18 Apr 2011 18 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

10,136.230 NHHM Local 100.000000 0.00 0.00 0.00 10,136.231.000000

Base 100.000000 0.00 0.00 0.00 10,136.23

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

62,891.940 NHHL Local 100.000000 0.00 0.00 0.00 62,891.941.000000

Base 100.000000 0.00 0.00 0.00 62,891.94

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

5,967.800 NHHM Local 100.000000 0.00 0.00 0.00 5,967.801.000000

Base 100.000000 0.00 0.00 0.00 5,967.80

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

355,642.920 NHHL Local 100.000000 0.00 0.00 0.00 355,642.921.000000

Base 100.000000 0.00 0.00 0.00 355,642.92

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

13,541.860 NHHM Local 100.000000 0.00 0.00 0.00 13,541.861.000000

Base 100.000000 0.00 0.00 0.00 13,541.86

0.01%   25 Apr 2011536991003 22 Apr 2011 22 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

987,506.040 NHHL Local 100.000000 0.00 0.00 0.00 987,506.041.000000

Base 100.000000 0.00 0.00 0.00 987,506.04

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

2,225,067.070 NHHM Local 100.000000 0.00 0.00 0.00 2,225,067.071.000000

Base 100.000000 0.00 0.00 0.00 2,225,067.07

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

987,505.770 NHHL Local 100.000000 0.00 0.00 0.00 987,505.771.000000

Base 100.000000 0.00 0.00 0.00 987,505.77

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

2,225,066.450 NHHM Local 100.000000 0.00 0.00 0.00 2,225,066.451.000000

Base 100.000000 0.00 0.00 0.00 2,225,066.45
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0.01%   26 Apr 2011536991003 25 Apr 2011 25 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

707,975.850 NHHL Local 100.000000 0.00 0.00 0.00 707,975.851.000000

Base 100.000000 0.00 0.00 0.00 707,975.85

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

1,149,716.270 NHHM Local 100.000000 0.00 0.00 0.00 1,149,716.271.000000

Base 100.000000 0.00 0.00 0.00 1,149,716.27

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

370,390.910 NHHL Local 100.000000 0.00 0.00 0.00 370,390.911.000000

Base 100.000000 0.00 0.00 0.00 370,390.91

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

76,215.050 NHHM Local 100.000000 0.00 0.00 0.00 76,215.051.000000

Base 100.000000 0.00 0.00 0.00 76,215.05

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

172,571.140 NHHL Local 100.000000 0.00 0.00 0.00 172,571.141.000000

Base 100.000000 0.00 0.00 0.00 172,571.14

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

1,942,579.570 NHHM Local 100.000000 0.00 0.00 0.00 1,942,579.571.000000

Base 100.000000 0.00 0.00 0.00 1,942,579.57

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

99,516.080 NHHL Local 100.000000 0.00 0.00 0.00 99,516.081.000000

Base 100.000000 0.00 0.00 0.00 99,516.08

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

234,014.790 NHHM Local 100.000000 0.00 0.00 0.00 234,014.791.000000

Base 100.000000 0.00 0.00 0.00 234,014.79

0.01%   02 May 2011536991003 29 Apr 2011 29 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,310,423.760 NHHL Local 100.000000 0.00 0.00 0.00 1,310,423.761.000000

Base 100.000000 0.00 0.00 0.00 1,310,423.76
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29 Apr 2011 29 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

767,049.030 NHHM Local 100.000000 0.00 0.00 0.00 767,049.031.000000

Base 100.000000 0.00 0.00 0.00 767,049.03

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

66,829.520 NHHL Local 100.000000 0.00 0.00 0.00 66,829.521.000000

Base 100.000000 0.00 0.00 0.00 66,829.52

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

23,328.900 NHHM Local 100.000000 0.00 0.00 0.00 23,328.901.000000

Base 100.000000 0.00 0.00 0.00 23,328.90

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

2,297,079.380 NHHL Local 100.000000 0.00 0.00 0.00 2,297,079.381.000000

Base 100.000000 0.00 0.00 0.00 2,297,079.38

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

1,754,284.630 NHHM Local 100.000000 0.00 0.00 0.00 1,754,284.631.000000

Base 100.000000 0.00 0.00 0.00 1,754,284.63

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

29,353.580 NHHL Local 100.000000 0.00 0.00 0.00 29,353.581.000000

Base 100.000000 0.00 0.00 0.00 29,353.58

04 May 2011 04 May 2011 USD/BOSSTATE STREET BANK AND TRUST

763,070.690 NHHM Local 100.000000 0.00 0.00 0.00 763,070.691.000000

Base 100.000000 0.00 0.00 0.00 763,070.69

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

825,292.110 NHHL Local 100.000000 0.00 0.00 0.00 825,292.111.000000

Base 100.000000 0.00 0.00 0.00 825,292.11

0.01%   09 May 2011536991003 06 May 2011 06 May 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

65,787.620 NHHL Local 100.000000 0.00 0.00 0.00 65,787.621.000000

Base 100.000000 0.00 0.00 0.00 65,787.62
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Base Currency: USD - US DOLLAR

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

1,787,197.170 NHHM Local 100.000000 0.00 0.00 0.00 1,787,197.171.000000

Base 100.000000 0.00 0.00 0.00 1,787,197.17

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

748,947.300 NHHL Local 100.000000 0.00 0.00 0.00 748,947.301.000000

Base 100.000000 0.00 0.00 0.00 748,947.30

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

19,135.090 NHHM Local 100.000000 0.00 0.00 0.00 19,135.091.000000

Base 100.000000 0.00 0.00 0.00 19,135.09

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

326,153.240 NHHL Local 100.000000 0.00 0.00 0.00 326,153.241.000000

Base 100.000000 0.00 0.00 0.00 326,153.24

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

749,206.260 NHHM Local 100.000000 0.00 0.00 0.00 749,206.261.000000

Base 100.000000 0.00 0.00 0.00 749,206.26

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

336,923.340 NHHL Local 100.000000 0.00 0.00 0.00 336,923.341.000000

Base 100.000000 0.00 0.00 0.00 336,923.34

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

1,768,986.320 NHHM Local 100.000000 0.00 0.00 0.00 1,768,986.321.000000

Base 100.000000 0.00 0.00 0.00 1,768,986.32

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

43,879.440 NHHL Local 100.000000 0.00 0.00 0.00 43,879.441.000000

Base 100.000000 0.00 0.00 0.00 43,879.44

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

181,052.930 NHHM Local 100.000000 0.00 0.00 0.00 181,052.931.000000

Base 100.000000 0.00 0.00 0.00 181,052.93
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0.01%   16 May 2011536991003 13 May 2011 13 May 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

625,497.550 NHHL Local 100.000000 0.00 0.00 0.00 625,497.551.000000

Base 100.000000 0.00 0.00 0.00 625,497.55

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

217,925.520 NHHM Local 100.000000 0.00 0.00 0.00 217,925.521.000000

Base 100.000000 0.00 0.00 0.00 217,925.52

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

1,191,068.840 NHHL Local 100.000000 0.00 0.00 0.00 1,191,068.841.000000

Base 100.000000 0.00 0.00 0.00 1,191,068.84

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

2,674,843.760 NHHM Local 100.000000 0.00 0.00 0.00 2,674,843.761.000000

Base 100.000000 0.00 0.00 0.00 2,674,843.76

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

750,379.960 NHHL Local 100.000000 0.00 0.00 0.00 750,379.961.000000

Base 100.000000 0.00 0.00 0.00 750,379.96

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

2,770,852.300 NHHM Local 100.000000 0.00 0.00 0.00 2,770,852.301.000000

Base 100.000000 0.00 0.00 0.00 2,770,852.30

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

1,200,165.900 NHHL Local 100.000000 0.00 0.00 0.00 1,200,165.901.000000

Base 100.000000 0.00 0.00 0.00 1,200,165.90

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

2,776,417.020 NHHM Local 100.000000 0.00 0.00 0.00 2,776,417.021.000000

Base 100.000000 0.00 0.00 0.00 2,776,417.02

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

676,622.290 NHHL Local 100.000000 0.00 0.00 0.00 676,622.291.000000

Base 100.000000 0.00 0.00 0.00 676,622.29
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19 May 2011 19 May 2011 USD/BOSSTATE STREET BANK AND TRUST

2,839,468.910 NHHM Local 100.000000 0.00 0.00 0.00 2,839,468.911.000000

Base 100.000000 0.00 0.00 0.00 2,839,468.91

0.01%   23 May 2011536991003 20 May 2011 20 May 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

444,446.390 NHHL Local 100.000000 0.00 0.00 0.00 444,446.391.000000

Base 100.000000 0.00 0.00 0.00 444,446.39

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

2,633,490.680 NHHM Local 100.000000 0.00 0.00 0.00 2,633,490.681.000000

Base 100.000000 0.00 0.00 0.00 2,633,490.68

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

307,189.410 NHHL Local 100.000000 0.00 0.00 0.00 307,189.411.000000

Base 100.000000 0.00 0.00 0.00 307,189.41

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

687,357.910 NHHM Local 100.000000 0.00 0.00 0.00 687,357.911.000000

Base 100.000000 0.00 0.00 0.00 687,357.91

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

2,441.790 NHHL Local 100.000000 0.00 0.00 0.00 2,441.791.000000

Base 100.000000 0.00 0.00 0.00 2,441.79

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

293,772.370 NHHM Local 100.000000 0.00 0.00 0.00 293,772.371.000000

Base 100.000000 0.00 0.00 0.00 293,772.37

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

1,244,915.150 NHHL Local 100.000000 0.00 0.00 0.00 1,244,915.151.000000

Base 100.000000 0.00 0.00 0.00 1,244,915.15

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

2,798.160 NHHM Local 100.000000 0.00 0.00 0.00 2,798.161.000000

Base 100.000000 0.00 0.00 0.00 2,798.16
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0.01%   27 May 2011536991003 26 May 2011 26 May 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

60,144.960 NHHL Local 100.000000 0.00 0.00 0.00 60,144.961.000000

Base 100.000000 0.00 0.00 0.00 60,144.96

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

779,334.190 NHHM Local 100.000000 0.00 0.00 0.00 779,334.191.000000

Base 100.000000 0.00 0.00 0.00 779,334.19

0.01%   31 May 2011536991003 27 May 2011 27 May 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,255,089.290 NHHL Local 100.000000 0.00 0.00 0.00 1,255,089.291.000000

Base 100.000000 0.00 0.00 0.00 1,255,089.29

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

3,133,282.660 NHHM Local 100.000000 0.00 0.00 0.00 3,133,282.661.000000

Base 100.000000 0.00 0.00 0.00 3,133,282.66

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

87,421.000 NHHL Local 100.000000 0.00 0.00 0.00 87,421.001.000000

Base 100.000000 0.00 0.00 0.00 87,421.00

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

4,079,090.260 NHHM Local 100.000000 0.00 0.00 0.00 4,079,090.261.000000

Base 100.000000 0.00 0.00 0.00 4,079,090.26

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

548,475.750 NHHL Local 100.000000 0.00 0.00 0.00 548,475.751.000000

Base 100.000000 0.00 0.00 0.00 548,475.75

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

35,314.580 NHHM Local 100.000000 0.00 0.00 0.00 35,314.581.000000

Base 100.000000 0.00 0.00 0.00 35,314.58

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

623,849.900 NHHL Local 100.000000 0.00 0.00 0.00 623,849.901.000000

Base 100.000000 0.00 0.00 0.00 623,849.90
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02 Jun 2011 02 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

1,264,478.950 NHHM Local 100.000000 0.00 0.00 0.00 1,264,478.951.000000

Base 100.000000 0.00 0.00 0.00 1,264,478.95

0.01%   06 Jun 2011536991003 03 Jun 2011 03 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

526,219.820 NHHL Local 100.000000 0.00 0.00 0.00 526,219.821.000000

Base 100.000000 0.00 0.00 0.00 526,219.82

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

776,492.640 NHHM Local 100.000000 0.00 0.00 0.00 776,492.641.000000

Base 100.000000 0.00 0.00 0.00 776,492.64

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

380,473.750 NHHL Local 100.000000 0.00 0.00 0.00 380,473.751.000000

Base 100.000000 0.00 0.00 0.00 380,473.75

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

144,981.660 NHHM Local 100.000000 0.00 0.00 0.00 144,981.661.000000

Base 100.000000 0.00 0.00 0.00 144,981.66

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

180,154.620 NHHL Local 100.000000 0.00 0.00 0.00 180,154.621.000000

Base 100.000000 0.00 0.00 0.00 180,154.62

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

810,485.610 NHHM Local 100.000000 0.00 0.00 0.00 810,485.611.000000

Base 100.000000 0.00 0.00 0.00 810,485.61

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

6,279.130 NHHL Local 100.000000 0.00 0.00 0.00 6,279.131.000000

Base 100.000000 0.00 0.00 0.00 6,279.13

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

1,551,791.100 NHHM Local 100.000000 0.00 0.00 0.00 1,551,791.101.000000

Base 100.000000 0.00 0.00 0.00 1,551,791.10
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0.01%   10 Jun 2011536991003 09 Jun 2011 09 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

550,954.420 NHHL Local 100.000000 0.00 0.00 0.00 550,954.421.000000

Base 100.000000 0.00 0.00 0.00 550,954.42

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

20,180.310 NHHM Local 100.000000 0.00 0.00 0.00 20,180.311.000000

Base 100.000000 0.00 0.00 0.00 20,180.31

0.01%   13 Jun 2011536991003 10 Jun 2011 10 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

784,584.920 NHHL Local 100.000000 0.00 0.00 0.00 784,584.921.000000

Base 100.000000 0.00 0.00 0.00 784,584.92

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

2,727,594.500 NHHM Local 100.000000 0.00 0.00 0.00 2,727,594.501.000000

Base 100.000000 0.00 0.00 0.00 2,727,594.50

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

311,646.900 NHHL Local 100.000000 0.00 0.00 0.00 311,646.901.000000

Base 100.000000 0.00 0.00 0.00 311,646.90

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

1,835,422.450 NHHM Local 100.000000 0.00 0.00 0.00 1,835,422.451.000000

Base 100.000000 0.00 0.00 0.00 1,835,422.45

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

19,153.220 NHHL Local 100.000000 0.00 0.00 0.00 19,153.221.000000

Base 100.000000 0.00 0.00 0.00 19,153.22

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

2,416,019.380 NHHM Local 100.000000 0.00 0.00 0.00 2,416,019.381.000000

Base 100.000000 0.00 0.00 0.00 2,416,019.38

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

461,447.460 NHHL Local 100.000000 0.00 0.00 0.00 461,447.461.000000

Base 100.000000 0.00 0.00 0.00 461,447.46
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15 Jun 2011 15 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

1,509,823.590 NHHM Local 100.000000 0.00 0.00 0.00 1,509,823.591.000000

Base 100.000000 0.00 0.00 0.00 1,509,823.59

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

396,268.590 NHHL Local 100.000000 0.00 0.00 0.00 396,268.591.000000

Base 100.000000 0.00 0.00 0.00 396,268.59

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

1,011,597.310 NHHM Local 100.000000 0.00 0.00 0.00 1,011,597.311.000000

Base 100.000000 0.00 0.00 0.00 1,011,597.31

0.01%   20 Jun 2011536991003 17 Jun 2011 17 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,025,281.180 NHHL Local 100.000000 0.00 0.00 0.00 2,025,281.181.000000

Base 100.000000 0.00 0.00 0.00 2,025,281.18

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

1,060,269.360 NHHM Local 100.000000 0.00 0.00 0.00 1,060,269.361.000000

Base 100.000000 0.00 0.00 0.00 1,060,269.36

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

1,356,706.410 NHHL Local 100.000000 0.00 0.00 0.00 1,356,706.411.000000

Base 100.000000 0.00 0.00 0.00 1,356,706.41

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

415,909.690 NHHM Local 100.000000 0.00 0.00 0.00 415,909.691.000000

Base 100.000000 0.00 0.00 0.00 415,909.69

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

4,178.970 NHHL Local 100.000000 0.00 0.00 0.00 4,178.971.000000

Base 100.000000 0.00 0.00 0.00 4,178.97

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

47,548.070 NHHM Local 100.000000 0.00 0.00 0.00 47,548.071.000000

Base 100.000000 0.00 0.00 0.00 47,548.07
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0.01%   23 Jun 2011536991003 22 Jun 2011 22 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,666,462.620 NHHL Local 100.000000 0.00 0.00 0.00 2,666,462.621.000000

Base 100.000000 0.00 0.00 0.00 2,666,462.62

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

2,504,842.230 NHHM Local 100.000000 0.00 0.00 0.00 2,504,842.231.000000

Base 100.000000 0.00 0.00 0.00 2,504,842.23

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

14,635.500 NHHL Local 100.000000 0.00 0.00 0.00 14,635.501.000000

Base 100.000000 0.00 0.00 0.00 14,635.50

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

1,053.400 NHHM Local 100.000000 0.00 0.00 0.00 1,053.401.000000

Base 100.000000 0.00 0.00 0.00 1,053.40

0.01%   27 Jun 2011536991003 24 Jun 2011 24 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,596,408.400 NHHL Local 100.000000 0.00 0.00 0.00 1,596,408.401.000000

Base 100.000000 0.00 0.00 0.00 1,596,408.40

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

771,262.800 NHHM Local 100.000000 0.00 0.00 0.00 771,262.801.000000

Base 100.000000 0.00 0.00 0.00 771,262.80

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

9,104.330 NHHL Local 100.000000 0.00 0.00 0.00 9,104.331.000000

Base 100.000000 0.00 0.00 0.00 9,104.33

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

641,135.640 NHHM Local 100.000000 0.00 0.00 0.00 641,135.641.000000

Base 100.000000 0.00 0.00 0.00 641,135.64

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

1,134,151.790 NHHL Local 100.000000 0.00 0.00 0.00 1,134,151.791.000000

Base 100.000000 0.00 0.00 0.00 1,134,151.79
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28 Jun 2011 28 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

11,695.290 NHHM Local 100.000000 0.00 0.00 0.00 11,695.291.000000

Base 100.000000 0.00 0.00 0.00 11,695.29

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

5,544.420 NHHL Local 100.000000 0.00 0.00 0.00 5,544.421.000000

Base 100.000000 0.00 0.00 0.00 5,544.42

0.01%   01 Jul 2011536991003 30 Jun 2011 30 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,159,065.960 NHHL Local 100.000000 0.00 0.00 0.00 1,159,065.961.000000

Base 100.000000 0.00 0.00 0.00 1,159,065.96

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

2,778,436.150 NHHM Local 100.000000 0.00 0.00 0.00 2,778,436.151.000000

Base 100.000000 0.00 0.00 0.00 2,778,436.15

536991003 Total

0.00 0.000.00107,455,169.940 Local 107,455,169.94

Base 0.00 0.00 0.00 107,455,169.94

1.000% 31 Dec 20308611249L1 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

79.700 NHEI Local 100.000000 0.00 0.00 0.00 79.701.000000

Base 100.000000 0.00 0.00 0.00 79.70

31 Dec 2030 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

79.700 NHFU Local 100.000000 0.00 0.00 0.00 79.701.000000

Base 100.000000 0.00 0.00 0.00 79.70

0.204% 31 Dec 20308611249L1 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.320 NHIA Local 100.000000 0.00 0.00 0.00 0.321.000000

Base 100.000000 0.00 0.00 0.00 0.32
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1.000% 31 Dec 20308611249L1 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

79.700 NHFU Local 100.000000 0.00 0.00 0.00 79.701.000000

Base 100.000000 0.00 0.00 0.00 79.70

31 Dec 2030 01 Apr 2011 CANCEL USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

-79.700 NHFU Local 100.000000 0.00 0.00 0.00 -79.701.000000

Base 100.000000 0.00 0.00 0.00 -79.70

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.110 NHIA Local 100.000000 0.00 0.00 0.00 0.111.000000

Base 100.000000 0.00 0.00 0.00 0.11

31 Dec 2030 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,633.480 NHEW Local 100.000000 0.00 0.00 0.00 1,633.481.000000

Base 100.000000 0.00 0.00 0.00 1,633.48

31 Dec 2030 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.350 NHFN Local 100.000000 0.00 0.00 0.00 0.351.000000

Base 100.000000 0.00 0.00 0.00 0.35

31 Dec 2030 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHEW Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

8611249L1 Total

0.00 0.000.001,793.670 Local 1,793.67

Base 0.00 0.00 0.00 1,793.67



Prepared by State StreetPage 20

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.224% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

44,377.700 NHDF Local 100.000000 0.00 0.00 0.00 44,377.701.000000

Base 100.000000 0.00 0.00 0.00 44,377.70

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

54,559.750 NHDG Local 100.000000 0.00 0.00 0.00 54,559.751.000000

Base 100.000000 0.00 0.00 0.00 54,559.75

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

154,553.730 NHDM Local 100.000000 0.00 0.00 0.00 154,553.731.000000

Base 100.000000 0.00 0.00 0.00 154,553.73

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

203,825.610 NHDU Local 100.000000 0.00 0.00 0.00 203,825.611.000000

Base 100.000000 0.00 0.00 0.00 203,825.61

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

178,284.490 NHDX Local 100.000000 0.00 0.00 0.00 178,284.491.000000

Base 100.000000 0.00 0.00 0.00 178,284.49

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

20,429.990 NHDY Local 100.000000 0.00 0.00 0.00 20,429.991.000000

Base 100.000000 0.00 0.00 0.00 20,429.99

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

47,801.720 NHDZ Local 100.000000 0.00 0.00 0.00 47,801.721.000000

Base 100.000000 0.00 0.00 0.00 47,801.72
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31 Dec 2030 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,302.720 NHEB Local 100.000000 0.00 0.00 0.00 3,302.721.000000

Base 100.000000 0.00 0.00 0.00 3,302.72

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

192.100 NHEF Local 100.000000 0.00 0.00 0.00 192.101.000000

Base 100.000000 0.00 0.00 0.00 192.10

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

345.590 NHEH Local 100.000000 0.00 0.00 0.00 345.591.000000

Base 100.000000 0.00 0.00 0.00 345.59

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

75,124,789.150 NHEN Local 100.000000 0.00 0.00 0.00 75,124,789.151.000000

Base 100.000000 0.00 0.00 0.00 75,124,789.15

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

1,118,261.750 NHEU Local 100.000000 0.00 0.00 0.00 1,118,261.751.000000

Base 100.000000 0.00 0.00 0.00 1,118,261.75

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

225,912.300 NHEX Local 100.000000 0.00 0.00 0.00 225,912.301.000000

Base 100.000000 0.00 0.00 0.00 225,912.30

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

2,574.630 NHEY Local 100.000000 0.00 0.00 0.00 2,574.631.000000

Base 100.000000 0.00 0.00 0.00 2,574.63
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

6,421.730 NHEZ Local 100.000000 0.00 0.00 0.00 6,421.731.000000

Base 100.000000 0.00 0.00 0.00 6,421.73

0.217% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.200 NHFG Local 100.000000 0.00 0.00 0.00 0.201.000000

Base 100.000000 0.00 0.00 0.00 0.20

0.224% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

768,250.740 NHFS Local 100.000000 0.00 0.00 0.00 768,250.741.000000

Base 100.000000 0.00 0.00 0.00 768,250.74

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

25.970 NHFV Local 100.000000 0.00 0.00 0.00 25.971.000000

Base 100.000000 0.00 0.00 0.00 25.97

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

334.530 NHHG Local 100.000000 0.00 0.00 0.00 334.531.000000

Base 100.000000 0.00 0.00 0.00 334.53

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

1,534.100 NHHJ Local 100.000000 0.00 0.00 0.00 1,534.101.000000

Base 100.000000 0.00 0.00 0.00 1,534.10

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

1,807,849.800 NHHL Local 100.000000 0.00 0.00 0.00 1,807,849.801.000000

Base 100.000000 0.00 0.00 0.00 1,807,849.80
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

464,231.340 NHHM Local 100.000000 0.00 0.00 0.00 464,231.341.000000

Base 100.000000 0.00 0.00 0.00 464,231.34

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

181,566.130 NHHO Local 100.000000 0.00 0.00 0.00 181,566.131.000000

Base 100.000000 0.00 0.00 0.00 181,566.13

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

921,286.240 NHHP Local 100.000000 0.00 0.00 0.00 921,286.241.000000

Base 100.000000 0.00 0.00 0.00 921,286.24

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

107.830 NHHV Local 100.000000 0.00 0.00 0.00 107.831.000000

Base 100.000000 0.00 0.00 0.00 107.83

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

109,940.430 NHHY Local 100.000000 0.00 0.00 0.00 109,940.431.000000

Base 100.000000 0.00 0.00 0.00 109,940.43

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

19,012.740 NHHZ Local 100.000000 0.00 0.00 0.00 19,012.741.000000

Base 100.000000 0.00 0.00 0.00 19,012.74

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

140.720 NHIB Local 100.000000 0.00 0.00 0.00 140.721.000000

Base 100.000000 0.00 0.00 0.00 140.72
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.217% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

68.700 NHID Local 100.000000 0.00 0.00 0.00 68.701.000000

Base 100.000000 0.00 0.00 0.00 68.70

0.219% 31 Dec 203086199E9B7 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

48,752.360 NHDF Local 100.000000 0.00 0.00 0.00 48,752.361.000000

Base 100.000000 0.00 0.00 0.00 48,752.36

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

24,108.250 NHDG Local 100.000000 0.00 0.00 0.00 24,108.251.000000

Base 100.000000 0.00 0.00 0.00 24,108.25

0.224% 31 Dec 203086199E9B7 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,800.000 NHDJ Local 100.000000 0.00 0.00 0.00 1,800.001.000000

Base 100.000000 0.00 0.00 0.00 1,800.00

0.219% 31 Dec 203086199E9B7 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

64,072.240 NHDM Local 100.000000 0.00 0.00 0.00 64,072.241.000000

Base 100.000000 0.00 0.00 0.00 64,072.24

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

50,977.090 NHDU Local 100.000000 0.00 0.00 0.00 50,977.091.000000

Base 100.000000 0.00 0.00 0.00 50,977.09

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

202,472.100 NHDX Local 100.000000 0.00 0.00 0.00 202,472.101.000000

Base 100.000000 0.00 0.00 0.00 202,472.10
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

787,803.600 NHEB Local 100.000000 0.00 0.00 0.00 787,803.601.000000

Base 100.000000 0.00 0.00 0.00 787,803.60

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

4,649.710 NHEG Local 100.000000 0.00 0.00 0.00 4,649.711.000000

Base 100.000000 0.00 0.00 0.00 4,649.71

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

397,662.750 NHEM Local 100.000000 0.00 0.00 0.00 397,662.751.000000

Base 100.000000 0.00 0.00 0.00 397,662.75

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

46,757.240 NHEU Local 100.000000 0.00 0.00 0.00 46,757.241.000000

Base 100.000000 0.00 0.00 0.00 46,757.24

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

100,343.080 NHEX Local 100.000000 0.00 0.00 0.00 100,343.081.000000

Base 100.000000 0.00 0.00 0.00 100,343.08

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

1,645.000 NHEY Local 100.000000 0.00 0.00 0.00 1,645.001.000000

Base 100.000000 0.00 0.00 0.00 1,645.00

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

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

Base 100.000000 0.00 0.00 0.00 5,553.30
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,085,923.180 NHHL Local 100.000000 0.00 0.00 0.00 1,085,923.181.000000

Base 100.000000 0.00 0.00 0.00 1,085,923.18

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

508,038.120 NHHM Local 100.000000 0.00 0.00 0.00 508,038.121.000000

Base 100.000000 0.00 0.00 0.00 508,038.12

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

601,442.940 NHHO Local 100.000000 0.00 0.00 0.00 601,442.941.000000

Base 100.000000 0.00 0.00 0.00 601,442.94

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

7,098,123.150 NHHP Local 100.000000 0.00 0.00 0.00 7,098,123.151.000000

Base 100.000000 0.00 0.00 0.00 7,098,123.15

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

75,000.000 NHHW Local 100.000000 0.00 0.00 0.00 75,000.001.000000

Base 100.000000 0.00 0.00 0.00 75,000.00

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

28,152.200 NHHY Local 100.000000 0.00 0.00 0.00 28,152.201.000000

Base 100.000000 0.00 0.00 0.00 28,152.20

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

9,514.600 NHHZ Local 100.000000 0.00 0.00 0.00 9,514.601.000000

Base 100.000000 0.00 0.00 0.00 9,514.60
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

3,249.000 NHIB Local 100.000000 0.00 0.00 0.00 3,249.001.000000

Base 100.000000 0.00 0.00 0.00 3,249.00

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

17,975.000 NHID Local 100.000000 0.00 0.00 0.00 17,975.001.000000

Base 100.000000 0.00 0.00 0.00 17,975.00

0.189% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,270,361.870 NHDF Local 100.000000 0.00 0.00 0.00 2,270,361.871.000000

Base 100.000000 0.00 0.00 0.00 2,270,361.87

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

57,921.220 NHDG Local 100.000000 0.00 0.00 0.00 57,921.221.000000

Base 100.000000 0.00 0.00 0.00 57,921.22

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

6,454.890 NHDM Local 100.000000 0.00 0.00 0.00 6,454.891.000000

Base 100.000000 0.00 0.00 0.00 6,454.89

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

167,304.750 NHDU Local 100.000000 0.00 0.00 0.00 167,304.751.000000

Base 100.000000 0.00 0.00 0.00 167,304.75

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

508,558.520 NHDX Local 100.000000 0.00 0.00 0.00 508,558.521.000000

Base 100.000000 0.00 0.00 0.00 508,558.52
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

388,669.520 NHDY Local 100.000000 0.00 0.00 0.00 388,669.521.000000

Base 100.000000 0.00 0.00 0.00 388,669.52

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

48.800 NHEB Local 100.000000 0.00 0.00 0.00 48.801.000000

Base 100.000000 0.00 0.00 0.00 48.80

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

2,761.500 NHEG Local 100.000000 0.00 0.00 0.00 2,761.501.000000

Base 100.000000 0.00 0.00 0.00 2,761.50

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

92,281.750 NHEM Local 100.000000 0.00 0.00 0.00 92,281.751.000000

Base 100.000000 0.00 0.00 0.00 92,281.75

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

2,730,638.120 NHEN Local 100.000000 0.00 0.00 0.00 2,730,638.121.000000

Base 100.000000 0.00 0.00 0.00 2,730,638.12

0.219% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,166.450 NHHG Local 100.000000 0.00 0.00 0.00 3,166.451.000000

Base 100.000000 0.00 0.00 0.00 3,166.45

0.189% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

60,905.850 NHHM Local 100.000000 0.00 0.00 0.00 60,905.851.000000

Base 100.000000 0.00 0.00 0.00 60,905.85
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

10,383.700 NHHY Local 100.000000 0.00 0.00 0.00 10,383.701.000000

Base 100.000000 0.00 0.00 0.00 10,383.70

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

13,131.800 NHHZ Local 100.000000 0.00 0.00 0.00 13,131.801.000000

Base 100.000000 0.00 0.00 0.00 13,131.80

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

4,174.250 NHIB Local 100.000000 0.00 0.00 0.00 4,174.251.000000

Base 100.000000 0.00 0.00 0.00 4,174.25

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

11,142.370 NHDM Local 100.000000 0.00 0.00 0.00 11,142.371.000000

Base 100.000000 0.00 0.00 0.00 11,142.37

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

91,136.140 NHDX Local 100.000000 0.00 0.00 0.00 91,136.141.000000

Base 100.000000 0.00 0.00 0.00 91,136.14

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

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

Base 100.000000 0.00 0.00 0.00 1,674.00

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

12,534.870 NHEG Local 100.000000 0.00 0.00 0.00 12,534.871.000000

Base 100.000000 0.00 0.00 0.00 12,534.87
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

11.750 NHHZ Local 100.000000 0.00 0.00 0.00 11.751.000000

Base 100.000000 0.00 0.00 0.00 11.75

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

360,777.160 NHIB Local 100.000000 0.00 0.00 0.00 360,777.161.000000

Base 100.000000 0.00 0.00 0.00 360,777.16

0.182% 31 Dec 203086199E9B7 07 Apr 2011 07 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

63,385.140 NHDM Local 100.000000 0.00 0.00 0.00 63,385.141.000000

Base 100.000000 0.00 0.00 0.00 63,385.14

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

6,287.460 NHDX Local 100.000000 0.00 0.00 0.00 6,287.461.000000

Base 100.000000 0.00 0.00 0.00 6,287.46

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

149,299.000 NHEM Local 100.000000 0.00 0.00 0.00 149,299.001.000000

Base 100.000000 0.00 0.00 0.00 149,299.00

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

380,039.070 NHEZ Local 100.000000 0.00 0.00 0.00 380,039.071.000000

Base 100.000000 0.00 0.00 0.00 380,039.07

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

1,795,266.760 NHFS Local 100.000000 0.00 0.00 0.00 1,795,266.761.000000

Base 100.000000 0.00 0.00 0.00 1,795,266.76
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to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.182% 31 Dec 203086199E9B7 07 Apr 2011 07 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,000,944.510 NHHM Local 100.000000 0.00 0.00 0.00 1,000,944.511.000000

Base 100.000000 0.00 0.00 0.00 1,000,944.51

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

18,935.290 NHHP Local 100.000000 0.00 0.00 0.00 18,935.291.000000

Base 100.000000 0.00 0.00 0.00 18,935.29

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

89,847.200 NHHY Local 100.000000 0.00 0.00 0.00 89,847.201.000000

Base 100.000000 0.00 0.00 0.00 89,847.20

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

3,598.830 NHHZ Local 100.000000 0.00 0.00 0.00 3,598.831.000000

Base 100.000000 0.00 0.00 0.00 3,598.83

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

175,417.770 NHIB Local 100.000000 0.00 0.00 0.00 175,417.771.000000

Base 100.000000 0.00 0.00 0.00 175,417.77

0.181% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,352.810 NHDF Local 100.000000 0.00 0.00 0.00 7,352.811.000000

Base 100.000000 0.00 0.00 0.00 7,352.81

1.000% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,250.000 NHDJ Local 100.000000 0.00 0.00 0.00 4,250.001.000000

Base 100.000000 0.00 0.00 0.00 4,250.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.181% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,907.930 NHDM Local 100.000000 0.00 0.00 0.00 13,907.931.000000

Base 100.000000 0.00 0.00 0.00 13,907.93

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

187,344.340 NHDX Local 100.000000 0.00 0.00 0.00 187,344.341.000000

Base 100.000000 0.00 0.00 0.00 187,344.34

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

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

Base 100.000000 0.00 0.00 0.00 4,691.25

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

4,612.920 NHEG Local 100.000000 0.00 0.00 0.00 4,612.921.000000

Base 100.000000 0.00 0.00 0.00 4,612.92

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

7,411.130 NHEU Local 100.000000 0.00 0.00 0.00 7,411.131.000000

Base 100.000000 0.00 0.00 0.00 7,411.13

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

6,792.690 NHEX Local 100.000000 0.00 0.00 0.00 6,792.691.000000

Base 100.000000 0.00 0.00 0.00 6,792.69

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

1,486,239.410 NHHL Local 100.000000 0.00 0.00 0.00 1,486,239.411.000000

Base 100.000000 0.00 0.00 0.00 1,486,239.41
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

52,846.090 NHHM Local 100.000000 0.00 0.00 0.00 52,846.091.000000

Base 100.000000 0.00 0.00 0.00 52,846.09

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

764,707.050 NHHP Local 100.000000 0.00 0.00 0.00 764,707.051.000000

Base 100.000000 0.00 0.00 0.00 764,707.05

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

14,086.840 NHHY Local 100.000000 0.00 0.00 0.00 14,086.841.000000

Base 100.000000 0.00 0.00 0.00 14,086.84

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

2,168.420 NHHZ Local 100.000000 0.00 0.00 0.00 2,168.421.000000

Base 100.000000 0.00 0.00 0.00 2,168.42

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

264,150.880 NHIB Local 100.000000 0.00 0.00 0.00 264,150.881.000000

Base 100.000000 0.00 0.00 0.00 264,150.88

0.182% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

39,596.310 NHDF Local 100.000000 0.00 0.00 0.00 39,596.311.000000

Base 100.000000 0.00 0.00 0.00 39,596.31

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

7,422.500 NHDG Local 100.000000 0.00 0.00 0.00 7,422.501.000000

Base 100.000000 0.00 0.00 0.00 7,422.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

71,260.080 NHDY Local 100.000000 0.00 0.00 0.00 71,260.081.000000

Base 100.000000 0.00 0.00 0.00 71,260.08

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

98,420.700 NHEU Local 100.000000 0.00 0.00 0.00 98,420.701.000000

Base 100.000000 0.00 0.00 0.00 98,420.70

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

9,823.550 NHEY Local 100.000000 0.00 0.00 0.00 9,823.551.000000

Base 100.000000 0.00 0.00 0.00 9,823.55

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

154,231.490 NHFI Local 100.000000 0.00 0.00 0.00 154,231.491.000000

Base 100.000000 0.00 0.00 0.00 154,231.49

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

149,500.000 NHFJ Local 100.000000 0.00 0.00 0.00 149,500.001.000000

Base 100.000000 0.00 0.00 0.00 149,500.00

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

4,232,633.060 NHFS Local 100.000000 0.00 0.00 0.00 4,232,633.061.000000

Base 100.000000 0.00 0.00 0.00 4,232,633.06

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

16,711.390 NHHG Local 100.000000 0.00 0.00 0.00 16,711.391.000000

Base 100.000000 0.00 0.00 0.00 16,711.39
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

7,811.410 NHHJ Local 100.000000 0.00 0.00 0.00 7,811.411.000000

Base 100.000000 0.00 0.00 0.00 7,811.41

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

701,749.640 NHHL Local 100.000000 0.00 0.00 0.00 701,749.641.000000

Base 100.000000 0.00 0.00 0.00 701,749.64

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

229,765.250 NHHP Local 100.000000 0.00 0.00 0.00 229,765.251.000000

Base 100.000000 0.00 0.00 0.00 229,765.25

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

48,338.720 NHHY Local 100.000000 0.00 0.00 0.00 48,338.721.000000

Base 100.000000 0.00 0.00 0.00 48,338.72

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

207,512.880 NHIB Local 100.000000 0.00 0.00 0.00 207,512.881.000000

Base 100.000000 0.00 0.00 0.00 207,512.88

0.188% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,277.920 NHDM Local 100.000000 0.00 0.00 0.00 9,277.921.000000

Base 100.000000 0.00 0.00 0.00 9,277.92

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

175,185.680 NHDX Local 100.000000 0.00 0.00 0.00 175,185.681.000000

Base 100.000000 0.00 0.00 0.00 175,185.68
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.189% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

139,421.260 NHEB Local 100.000000 0.00 0.00 0.00 139,421.261.000000

Base 100.000000 0.00 0.00 0.00 139,421.26

0.188% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

171.030 NHEN Local 100.000000 0.00 0.00 0.00 171.031.000000

Base 100.000000 0.00 0.00 0.00 171.03

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

9,724.000 NHEU Local 100.000000 0.00 0.00 0.00 9,724.001.000000

Base 100.000000 0.00 0.00 0.00 9,724.00

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

12,094.690 NHFI Local 100.000000 0.00 0.00 0.00 12,094.691.000000

Base 100.000000 0.00 0.00 0.00 12,094.69

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

4,149.650 NHFJ Local 100.000000 0.00 0.00 0.00 4,149.651.000000

Base 100.000000 0.00 0.00 0.00 4,149.65

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

3,218.500 NHHP Local 100.000000 0.00 0.00 0.00 3,218.501.000000

Base 100.000000 0.00 0.00 0.00 3,218.50

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

672.000 NHHY Local 100.000000 0.00 0.00 0.00 672.001.000000

Base 100.000000 0.00 0.00 0.00 672.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

3,584.700 NHHZ Local 100.000000 0.00 0.00 0.00 3,584.701.000000

Base 100.000000 0.00 0.00 0.00 3,584.70

0.178% 31 Dec 203086199E9B7 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,017,069.420 NHDG Local 100.000000 0.00 0.00 0.00 2,017,069.421.000000

Base 100.000000 0.00 0.00 0.00 2,017,069.42

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

12.940 NHDM Local 100.000000 0.00 0.00 0.00 12.941.000000

Base 100.000000 0.00 0.00 0.00 12.94

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

61,876.560 NHDU Local 100.000000 0.00 0.00 0.00 61,876.561.000000

Base 100.000000 0.00 0.00 0.00 61,876.56

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

23,258.090 NHEU Local 100.000000 0.00 0.00 0.00 23,258.091.000000

Base 100.000000 0.00 0.00 0.00 23,258.09

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

25.930 NHEY Local 100.000000 0.00 0.00 0.00 25.931.000000

Base 100.000000 0.00 0.00 0.00 25.93

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

2,588.760 NHHJ Local 100.000000 0.00 0.00 0.00 2,588.761.000000

Base 100.000000 0.00 0.00 0.00 2,588.76
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

899,950.170 NHHL Local 100.000000 0.00 0.00 0.00 899,950.171.000000

Base 100.000000 0.00 0.00 0.00 899,950.17

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

234,821.200 NHHO Local 100.000000 0.00 0.00 0.00 234,821.201.000000

Base 100.000000 0.00 0.00 0.00 234,821.20

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

377,558.710 NHHP Local 100.000000 0.00 0.00 0.00 377,558.711.000000

Base 100.000000 0.00 0.00 0.00 377,558.71

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

370,121.300 NHHW Local 100.000000 0.00 0.00 0.00 370,121.301.000000

Base 100.000000 0.00 0.00 0.00 370,121.30

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

7.480 NHHY Local 100.000000 0.00 0.00 0.00 7.481.000000

Base 100.000000 0.00 0.00 0.00 7.48

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

2,604.610 NHHZ Local 100.000000 0.00 0.00 0.00 2,604.611.000000

Base 100.000000 0.00 0.00 0.00 2,604.61

0.180% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,832.510 NHDF Local 100.000000 0.00 0.00 0.00 23,832.511.000000

Base 100.000000 0.00 0.00 0.00 23,832.51
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

34,277.320 NHDM Local 100.000000 0.00 0.00 0.00 34,277.321.000000

Base 100.000000 0.00 0.00 0.00 34,277.32

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

172,846.550 NHDU Local 100.000000 0.00 0.00 0.00 172,846.551.000000

Base 100.000000 0.00 0.00 0.00 172,846.55

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

152,420.900 NHDX Local 100.000000 0.00 0.00 0.00 152,420.901.000000

Base 100.000000 0.00 0.00 0.00 152,420.90

0.178% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,366,538.350 NHDZ Local 100.000000 0.00 0.00 0.00 6,366,538.351.000000

Base 100.000000 0.00 0.00 0.00 6,366,538.35

0.180% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,022.750 NHEM Local 100.000000 0.00 0.00 0.00 18,022.751.000000

Base 100.000000 0.00 0.00 0.00 18,022.75

0.178% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,442,255.590 NHEN Local 100.000000 0.00 0.00 0.00 1,442,255.591.000000

Base 100.000000 0.00 0.00 0.00 1,442,255.59

0.180% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,675.000 NHEU Local 100.000000 0.00 0.00 0.00 4,675.001.000000

Base 100.000000 0.00 0.00 0.00 4,675.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

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

Base 100.000000 0.00 0.00 0.00 1,435.50

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

64,670.630 NHHL Local 100.000000 0.00 0.00 0.00 64,670.631.000000

Base 100.000000 0.00 0.00 0.00 64,670.63

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

58,483.690 NHHM Local 100.000000 0.00 0.00 0.00 58,483.691.000000

Base 100.000000 0.00 0.00 0.00 58,483.69

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

2,504,121.990 NHHP Local 100.000000 0.00 0.00 0.00 2,504,121.991.000000

Base 100.000000 0.00 0.00 0.00 2,504,121.99

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

40,800.940 NHHY Local 100.000000 0.00 0.00 0.00 40,800.941.000000

Base 100.000000 0.00 0.00 0.00 40,800.94

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

7,693.050 NHHZ Local 100.000000 0.00 0.00 0.00 7,693.051.000000

Base 100.000000 0.00 0.00 0.00 7,693.05

0.198% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

832,731.030 NHDG Local 100.000000 0.00 0.00 0.00 832,731.031.000000

Base 100.000000 0.00 0.00 0.00 832,731.03
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

101,414.590 NHDM Local 100.000000 0.00 0.00 0.00 101,414.591.000000

Base 100.000000 0.00 0.00 0.00 101,414.59

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

927,255.880 NHDU Local 100.000000 0.00 0.00 0.00 927,255.881.000000

Base 100.000000 0.00 0.00 0.00 927,255.88

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

32,901.750 NHDZ Local 100.000000 0.00 0.00 0.00 32,901.751.000000

Base 100.000000 0.00 0.00 0.00 32,901.75

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

90,556.500 NHEM Local 100.000000 0.00 0.00 0.00 90,556.501.000000

Base 100.000000 0.00 0.00 0.00 90,556.50

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

27,376.860 NHEU Local 100.000000 0.00 0.00 0.00 27,376.861.000000

Base 100.000000 0.00 0.00 0.00 27,376.86

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

15,807.290 NHEX Local 100.000000 0.00 0.00 0.00 15,807.291.000000

Base 100.000000 0.00 0.00 0.00 15,807.29

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

395,267.140 NHFI Local 100.000000 0.00 0.00 0.00 395,267.141.000000

Base 100.000000 0.00 0.00 0.00 395,267.14
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

683,170.410 NHFJ Local 100.000000 0.00 0.00 0.00 683,170.411.000000

Base 100.000000 0.00 0.00 0.00 683,170.41

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

1,185,896.080 NHFS Local 100.000000 0.00 0.00 0.00 1,185,896.081.000000

Base 100.000000 0.00 0.00 0.00 1,185,896.08

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

445,039.350 NHHO Local 100.000000 0.00 0.00 0.00 445,039.351.000000

Base 100.000000 0.00 0.00 0.00 445,039.35

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

932,571.770 NHHP Local 100.000000 0.00 0.00 0.00 932,571.771.000000

Base 100.000000 0.00 0.00 0.00 932,571.77

1.000% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,592.940 NHHV Local 100.000000 0.00 0.00 0.00 25,592.941.000000

Base 100.000000 0.00 0.00 0.00 25,592.94

0.198% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,331,573.180 NHHW Local 100.000000 0.00 0.00 0.00 1,331,573.181.000000

Base 100.000000 0.00 0.00 0.00 1,331,573.18

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

143,187.720 NHHY Local 100.000000 0.00 0.00 0.00 143,187.721.000000

Base 100.000000 0.00 0.00 0.00 143,187.72
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

46,749.730 NHHZ Local 100.000000 0.00 0.00 0.00 46,749.731.000000

Base 100.000000 0.00 0.00 0.00 46,749.73

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

7,686.090 NHIB Local 100.000000 0.00 0.00 0.00 7,686.091.000000

Base 100.000000 0.00 0.00 0.00 7,686.09

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

279,608.160 NHID Local 100.000000 0.00 0.00 0.00 279,608.161.000000

Base 100.000000 0.00 0.00 0.00 279,608.16

0.216% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

770,959.340 NHDY Local 100.000000 0.00 0.00 0.00 770,959.341.000000

Base 100.000000 0.00 0.00 0.00 770,959.34

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

520,647.250 NHEM Local 100.000000 0.00 0.00 0.00 520,647.251.000000

Base 100.000000 0.00 0.00 0.00 520,647.25

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

22.860 NHEX Local 100.000000 0.00 0.00 0.00 22.861.000000

Base 100.000000 0.00 0.00 0.00 22.86

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

2,551.560 NHHJ Local 100.000000 0.00 0.00 0.00 2,551.561.000000

Base 100.000000 0.00 0.00 0.00 2,551.56
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

103,268.570 NHHL Local 100.000000 0.00 0.00 0.00 103,268.571.000000

Base 100.000000 0.00 0.00 0.00 103,268.57

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

92,244.300 NHHO Local 100.000000 0.00 0.00 0.00 92,244.301.000000

Base 100.000000 0.00 0.00 0.00 92,244.30

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

789,635.440 NHHP Local 100.000000 0.00 0.00 0.00 789,635.441.000000

Base 100.000000 0.00 0.00 0.00 789,635.44

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

0.280 NHHW Local 100.000000 0.00 0.00 0.00 0.281.000000

Base 100.000000 0.00 0.00 0.00 0.28

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

3,422.700 NHHY Local 100.000000 0.00 0.00 0.00 3,422.701.000000

Base 100.000000 0.00 0.00 0.00 3,422.70

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

2,448.470 NHHZ Local 100.000000 0.00 0.00 0.00 2,448.471.000000

Base 100.000000 0.00 0.00 0.00 2,448.47

0.194% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

957,763.540 NHDG Local 100.000000 0.00 0.00 0.00 957,763.541.000000

Base 100.000000 0.00 0.00 0.00 957,763.54
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

797.000 NHDM Local 100.000000 0.00 0.00 0.00 797.001.000000

Base 100.000000 0.00 0.00 0.00 797.00

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

187,328.780 NHEB Local 100.000000 0.00 0.00 0.00 187,328.781.000000

Base 100.000000 0.00 0.00 0.00 187,328.78

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

278,250.000 NHEN Local 100.000000 0.00 0.00 0.00 278,250.001.000000

Base 100.000000 0.00 0.00 0.00 278,250.00

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

660.000 NHEU Local 100.000000 0.00 0.00 0.00 660.001.000000

Base 100.000000 0.00 0.00 0.00 660.00

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

483,515.090 NHEZ Local 100.000000 0.00 0.00 0.00 483,515.091.000000

Base 100.000000 0.00 0.00 0.00 483,515.09

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

98,831.250 NHFI Local 100.000000 0.00 0.00 0.00 98,831.251.000000

Base 100.000000 0.00 0.00 0.00 98,831.25

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

641,286.100 NHHL Local 100.000000 0.00 0.00 0.00 641,286.101.000000

Base 100.000000 0.00 0.00 0.00 641,286.10
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Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

10,136.230 NHHM Local 100.000000 0.00 0.00 0.00 10,136.231.000000

Base 100.000000 0.00 0.00 0.00 10,136.23

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

4,372,438.090 NHHP Local 100.000000 0.00 0.00 0.00 4,372,438.091.000000

Base 100.000000 0.00 0.00 0.00 4,372,438.09

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

1,548.500 NHHY Local 100.000000 0.00 0.00 0.00 1,548.501.000000

Base 100.000000 0.00 0.00 0.00 1,548.50

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

2,711.300 NHHZ Local 100.000000 0.00 0.00 0.00 2,711.301.000000

Base 100.000000 0.00 0.00 0.00 2,711.30

0.195% 31 Dec 203086199E9B7 20 Apr 2011 20 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

92,835.500 NHDF Local 100.000000 0.00 0.00 0.00 92,835.501.000000

Base 100.000000 0.00 0.00 0.00 92,835.50

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

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

Base 100.000000 0.00 0.00 0.00 8,351.28

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

33,623.120 NHDM Local 100.000000 0.00 0.00 0.00 33,623.121.000000

Base 100.000000 0.00 0.00 0.00 33,623.12
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

148,007.570 NHDU Local 100.000000 0.00 0.00 0.00 148,007.571.000000

Base 100.000000 0.00 0.00 0.00 148,007.57

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

56,349.770 NHDX Local 100.000000 0.00 0.00 0.00 56,349.771.000000

Base 100.000000 0.00 0.00 0.00 56,349.77

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

33,315.240 NHDY Local 100.000000 0.00 0.00 0.00 33,315.241.000000

Base 100.000000 0.00 0.00 0.00 33,315.24

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

463,526.250 NHEM Local 100.000000 0.00 0.00 0.00 463,526.251.000000

Base 100.000000 0.00 0.00 0.00 463,526.25

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

236,362.000 NHEN Local 100.000000 0.00 0.00 0.00 236,362.001.000000

Base 100.000000 0.00 0.00 0.00 236,362.00

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

22,999.150 NHEU Local 100.000000 0.00 0.00 0.00 22,999.151.000000

Base 100.000000 0.00 0.00 0.00 22,999.15

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

3,028.340 NHFI Local 100.000000 0.00 0.00 0.00 3,028.341.000000

Base 100.000000 0.00 0.00 0.00 3,028.34
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Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

15,705.450 NHFJ Local 100.000000 0.00 0.00 0.00 15,705.451.000000

Base 100.000000 0.00 0.00 0.00 15,705.45

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

5,967.800 NHHM Local 100.000000 0.00 0.00 0.00 5,967.801.000000

Base 100.000000 0.00 0.00 0.00 5,967.80

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

19,429.330 NHHY Local 100.000000 0.00 0.00 0.00 19,429.331.000000

Base 100.000000 0.00 0.00 0.00 19,429.33

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

11,871.690 NHHZ Local 100.000000 0.00 0.00 0.00 11,871.691.000000

Base 100.000000 0.00 0.00 0.00 11,871.69

0.187% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,638.540 NHDM Local 100.000000 0.00 0.00 0.00 13,638.541.000000

Base 100.000000 0.00 0.00 0.00 13,638.54

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

14,098.950 NHDU Local 100.000000 0.00 0.00 0.00 14,098.951.000000

Base 100.000000 0.00 0.00 0.00 14,098.95

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

38,697.600 NHDZ Local 100.000000 0.00 0.00 0.00 38,697.601.000000

Base 100.000000 0.00 0.00 0.00 38,697.60
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to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,213,520.000 NHEM Local 100.000000 0.00 0.00 0.00 1,213,520.001.000000

Base 100.000000 0.00 0.00 0.00 1,213,520.00

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

103,388.560 NHEN Local 100.000000 0.00 0.00 0.00 103,388.561.000000

Base 100.000000 0.00 0.00 0.00 103,388.56

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

19,888.700 NHEU Local 100.000000 0.00 0.00 0.00 19,888.701.000000

Base 100.000000 0.00 0.00 0.00 19,888.70

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

2,292,551.250 NHFS Local 100.000000 0.00 0.00 0.00 2,292,551.251.000000

Base 100.000000 0.00 0.00 0.00 2,292,551.25

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

16,002.220 NHHG Local 100.000000 0.00 0.00 0.00 16,002.221.000000

Base 100.000000 0.00 0.00 0.00 16,002.22

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

97,643.020 NHHL Local 100.000000 0.00 0.00 0.00 97,643.021.000000

Base 100.000000 0.00 0.00 0.00 97,643.02

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

8,280.880 NHHO Local 100.000000 0.00 0.00 0.00 8,280.881.000000

Base 100.000000 0.00 0.00 0.00 8,280.88
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.194% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,536,564.490 NHHW Local 100.000000 0.00 0.00 0.00 7,536,564.491.000000

Base 100.000000 0.00 0.00 0.00 7,536,564.49

0.187% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,896.400 NHHY Local 100.000000 0.00 0.00 0.00 6,896.401.000000

Base 100.000000 0.00 0.00 0.00 6,896.40

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

7,417.940 NHHZ Local 100.000000 0.00 0.00 0.00 7,417.941.000000

Base 100.000000 0.00 0.00 0.00 7,417.94

0.186% 31 Dec 203086199E9B7 25 Apr 2011 25 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,253.360 NHDF Local 100.000000 0.00 0.00 0.00 35,253.361.000000

Base 100.000000 0.00 0.00 0.00 35,253.36

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

92,779.730 NHDM Local 100.000000 0.00 0.00 0.00 92,779.731.000000

Base 100.000000 0.00 0.00 0.00 92,779.73

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

431,223.570 NHDU Local 100.000000 0.00 0.00 0.00 431,223.571.000000

Base 100.000000 0.00 0.00 0.00 431,223.57

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

8,406.000 NHDX Local 100.000000 0.00 0.00 0.00 8,406.001.000000

Base 100.000000 0.00 0.00 0.00 8,406.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

89,483.800 NHDZ Local 100.000000 0.00 0.00 0.00 89,483.801.000000

Base 100.000000 0.00 0.00 0.00 89,483.80

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

48,958.800 NHEB Local 100.000000 0.00 0.00 0.00 48,958.801.000000

Base 100.000000 0.00 0.00 0.00 48,958.80

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

640,928.280 NHEH Local 100.000000 0.00 0.00 0.00 640,928.281.000000

Base 100.000000 0.00 0.00 0.00 640,928.28

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

166,654.250 NHEM Local 100.000000 0.00 0.00 0.00 166,654.251.000000

Base 100.000000 0.00 0.00 0.00 166,654.25

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

12,324.940 NHEN Local 100.000000 0.00 0.00 0.00 12,324.941.000000

Base 100.000000 0.00 0.00 0.00 12,324.94

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

35,615.310 NHEU Local 100.000000 0.00 0.00 0.00 35,615.311.000000

Base 100.000000 0.00 0.00 0.00 35,615.31

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

1,195,409.880 NHEZ Local 100.000000 0.00 0.00 0.00 1,195,409.881.000000

Base 100.000000 0.00 0.00 0.00 1,195,409.88
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

63,708.300 NHFI Local 100.000000 0.00 0.00 0.00 63,708.301.000000

Base 100.000000 0.00 0.00 0.00 63,708.30

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

193,910.380 NHFJ Local 100.000000 0.00 0.00 0.00 193,910.381.000000

Base 100.000000 0.00 0.00 0.00 193,910.38

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

3,991,343.820 NHFS Local 100.000000 0.00 0.00 0.00 3,991,343.821.000000

Base 100.000000 0.00 0.00 0.00 3,991,343.82

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

9,004.400 NHHJ Local 100.000000 0.00 0.00 0.00 9,004.401.000000

Base 100.000000 0.00 0.00 0.00 9,004.40

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

700,506.860 NHHL Local 100.000000 0.00 0.00 0.00 700,506.861.000000

Base 100.000000 0.00 0.00 0.00 700,506.86

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

1,486,318.920 NHHM Local 100.000000 0.00 0.00 0.00 1,486,318.921.000000

Base 100.000000 0.00 0.00 0.00 1,486,318.92

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

2,282.400 NHHO Local 100.000000 0.00 0.00 0.00 2,282.401.000000

Base 100.000000 0.00 0.00 0.00 2,282.40
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

112,649.430 NHHY Local 100.000000 0.00 0.00 0.00 112,649.431.000000

Base 100.000000 0.00 0.00 0.00 112,649.43

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

90,396.260 NHHZ Local 100.000000 0.00 0.00 0.00 90,396.261.000000

Base 100.000000 0.00 0.00 0.00 90,396.26

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

307,216.800 NHID Local 100.000000 0.00 0.00 0.00 307,216.801.000000

Base 100.000000 0.00 0.00 0.00 307,216.80

0.186% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

200,693.300 NHDF Local 100.000000 0.00 0.00 0.00 200,693.301.000000

Base 100.000000 0.00 0.00 0.00 200,693.30

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

404,891.050 NHDY Local 100.000000 0.00 0.00 0.00 404,891.051.000000

Base 100.000000 0.00 0.00 0.00 404,891.05

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

726,656.420 NHEB Local 100.000000 0.00 0.00 0.00 726,656.421.000000

Base 100.000000 0.00 0.00 0.00 726,656.42

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

600.600 NHEU Local 100.000000 0.00 0.00 0.00 600.601.000000

Base 100.000000 0.00 0.00 0.00 600.60
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

679,447.240 NHEZ Local 100.000000 0.00 0.00 0.00 679,447.241.000000

Base 100.000000 0.00 0.00 0.00 679,447.24

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

42,178.490 NHHJ Local 100.000000 0.00 0.00 0.00 42,178.491.000000

Base 100.000000 0.00 0.00 0.00 42,178.49

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

707,976.050 NHHL Local 100.000000 0.00 0.00 0.00 707,976.051.000000

Base 100.000000 0.00 0.00 0.00 707,976.05

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

1,149,569.200 NHHM Local 100.000000 0.00 0.00 0.00 1,149,569.201.000000

Base 100.000000 0.00 0.00 0.00 1,149,569.20

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

362,074.940 NHHO Local 100.000000 0.00 0.00 0.00 362,074.941.000000

Base 100.000000 0.00 0.00 0.00 362,074.94

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

16,778.320 NHHP Local 100.000000 0.00 0.00 0.00 16,778.321.000000

Base 100.000000 0.00 0.00 0.00 16,778.32

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

1,888.060 NHHZ Local 100.000000 0.00 0.00 0.00 1,888.061.000000

Base 100.000000 0.00 0.00 0.00 1,888.06
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.175% 31 Dec 203086199E9B7 27 Apr 2011 27 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

75,222.540 NHDF Local 100.000000 0.00 0.00 0.00 75,222.541.000000

Base 100.000000 0.00 0.00 0.00 75,222.54

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

19,793.140 NHDM Local 100.000000 0.00 0.00 0.00 19,793.141.000000

Base 100.000000 0.00 0.00 0.00 19,793.14

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

7,404.600 NHDU Local 100.000000 0.00 0.00 0.00 7,404.601.000000

Base 100.000000 0.00 0.00 0.00 7,404.60

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

9,520.000 NHDX Local 100.000000 0.00 0.00 0.00 9,520.001.000000

Base 100.000000 0.00 0.00 0.00 9,520.00

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

638,154.000 NHEM Local 100.000000 0.00 0.00 0.00 638,154.001.000000

Base 100.000000 0.00 0.00 0.00 638,154.00

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

26,737.000 NHEN Local 100.000000 0.00 0.00 0.00 26,737.001.000000

Base 100.000000 0.00 0.00 0.00 26,737.00

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

742,682.000 NHEU Local 100.000000 0.00 0.00 0.00 742,682.001.000000

Base 100.000000 0.00 0.00 0.00 742,682.00



Prepared by State StreetPage 56

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

53,480.580 NHEZ Local 100.000000 0.00 0.00 0.00 53,480.581.000000

Base 100.000000 0.00 0.00 0.00 53,480.58

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

22,689,566.020 NHHG Local 100.000000 0.00 0.00 0.00 22,689,566.021.000000

Base 100.000000 0.00 0.00 0.00 22,689,566.02

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

999.090 NHHJ Local 100.000000 0.00 0.00 0.00 999.091.000000

Base 100.000000 0.00 0.00 0.00 999.09

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

76,215.070 NHHM Local 100.000000 0.00 0.00 0.00 76,215.071.000000

Base 100.000000 0.00 0.00 0.00 76,215.07

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

27,625.000 NHHW Local 100.000000 0.00 0.00 0.00 27,625.001.000000

Base 100.000000 0.00 0.00 0.00 27,625.00

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

357,686.450 NHHY Local 100.000000 0.00 0.00 0.00 357,686.451.000000

Base 100.000000 0.00 0.00 0.00 357,686.45

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

30,382.850 NHHZ Local 100.000000 0.00 0.00 0.00 30,382.851.000000

Base 100.000000 0.00 0.00 0.00 30,382.85
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

258,327.860 NHIB Local 100.000000 0.00 0.00 0.00 258,327.861.000000

Base 100.000000 0.00 0.00 0.00 258,327.86

0.173% 31 Dec 203086199E9B7 28 Apr 2011 28 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,876.000 NHDF Local 100.000000 0.00 0.00 0.00 93,876.001.000000

Base 100.000000 0.00 0.00 0.00 93,876.00

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

11,720.390 NHDM Local 100.000000 0.00 0.00 0.00 11,720.391.000000

Base 100.000000 0.00 0.00 0.00 11,720.39

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

32,370.800 NHDY Local 100.000000 0.00 0.00 0.00 32,370.801.000000

Base 100.000000 0.00 0.00 0.00 32,370.80

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

54,379.000 NHDZ Local 100.000000 0.00 0.00 0.00 54,379.001.000000

Base 100.000000 0.00 0.00 0.00 54,379.00

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

3,928,250.460 NHEG Local 100.000000 0.00 0.00 0.00 3,928,250.461.000000

Base 100.000000 0.00 0.00 0.00 3,928,250.46

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

1,956,795.680 NHEH Local 100.000000 0.00 0.00 0.00 1,956,795.681.000000

Base 100.000000 0.00 0.00 0.00 1,956,795.68
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

606,419.250 NHEM Local 100.000000 0.00 0.00 0.00 606,419.251.000000

Base 100.000000 0.00 0.00 0.00 606,419.25

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

2,921.800 NHEU Local 100.000000 0.00 0.00 0.00 2,921.801.000000

Base 100.000000 0.00 0.00 0.00 2,921.80

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

279,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 279,000.001.000000

Base 100.000000 0.00 0.00 0.00 279,000.00

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

1,942,580.110 NHHM Local 100.000000 0.00 0.00 0.00 1,942,580.111.000000

Base 100.000000 0.00 0.00 0.00 1,942,580.11

1.000% 31 Dec 203086199E9B7 28 Apr 2011 28 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,160,754.680 NHHV Local 100.000000 0.00 0.00 0.00 4,160,754.681.000000

Base 100.000000 0.00 0.00 0.00 4,160,754.68

0.173% 31 Dec 203086199E9B7 28 Apr 2011 28 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,124.300 NHHY Local 100.000000 0.00 0.00 0.00 23,124.301.000000

Base 100.000000 0.00 0.00 0.00 23,124.30

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

184,336.350 NHHZ Local 100.000000 0.00 0.00 0.00 184,336.351.000000

Base 100.000000 0.00 0.00 0.00 184,336.35
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

95,538.390 NHIB Local 100.000000 0.00 0.00 0.00 95,538.391.000000

Base 100.000000 0.00 0.00 0.00 95,538.39

0.174% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

867,172.260 NHDF Local 100.000000 0.00 0.00 0.00 867,172.261.000000

Base 100.000000 0.00 0.00 0.00 867,172.26

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

18,988.200 NHDG Local 100.000000 0.00 0.00 0.00 18,988.201.000000

Base 100.000000 0.00 0.00 0.00 18,988.20

1.000% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,420.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,420.001.000000

Base 100.000000 0.00 0.00 0.00 3,420.00

0.174% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

168,182.650 NHDM Local 100.000000 0.00 0.00 0.00 168,182.651.000000

Base 100.000000 0.00 0.00 0.00 168,182.65

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

43,730.930 NHDU Local 100.000000 0.00 0.00 0.00 43,730.931.000000

Base 100.000000 0.00 0.00 0.00 43,730.93

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

107,184.560 NHDX Local 100.000000 0.00 0.00 0.00 107,184.561.000000

Base 100.000000 0.00 0.00 0.00 107,184.56
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

26,775.000 NHDY Local 100.000000 0.00 0.00 0.00 26,775.001.000000

Base 100.000000 0.00 0.00 0.00 26,775.00

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

1,961,447.560 NHEG Local 100.000000 0.00 0.00 0.00 1,961,447.561.000000

Base 100.000000 0.00 0.00 0.00 1,961,447.56

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

2,879,014.420 NHEH Local 100.000000 0.00 0.00 0.00 2,879,014.421.000000

Base 100.000000 0.00 0.00 0.00 2,879,014.42

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

228,002.000 NHEM Local 100.000000 0.00 0.00 0.00 228,002.001.000000

Base 100.000000 0.00 0.00 0.00 228,002.00

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

2,200,598.110 NHEN Local 100.000000 0.00 0.00 0.00 2,200,598.111.000000

Base 100.000000 0.00 0.00 0.00 2,200,598.11

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

243,159.050 NHEU Local 100.000000 0.00 0.00 0.00 243,159.051.000000

Base 100.000000 0.00 0.00 0.00 243,159.05

0.194% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

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

Base 100.000000 0.00 0.00 0.00 6,916.28
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.174% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

531.000 NHEY Local 100.000000 0.00 0.00 0.00 531.001.000000

Base 100.000000 0.00 0.00 0.00 531.00

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

441,762.660 NHFI Local 100.000000 0.00 0.00 0.00 441,762.661.000000

Base 100.000000 0.00 0.00 0.00 441,762.66

0.219% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,940,106.200 NHFV Local 100.000000 0.00 0.00 0.00 5,940,106.201.000000

Base 100.000000 0.00 0.00 0.00 5,940,106.20

0.174% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

234,014.860 NHHM Local 100.000000 0.00 0.00 0.00 234,014.861.000000

Base 100.000000 0.00 0.00 0.00 234,014.86

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

926,028.920 NHHP Local 100.000000 0.00 0.00 0.00 926,028.921.000000

Base 100.000000 0.00 0.00 0.00 926,028.92

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

3,523,931.860 NHHV Local 100.000000 0.00 0.00 0.00 3,523,931.861.000000

Base 100.000000 0.00 0.00 0.00 3,523,931.86

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

261,327.590 NHHY Local 100.000000 0.00 0.00 0.00 261,327.591.000000

Base 100.000000 0.00 0.00 0.00 261,327.59
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

24,813.430 NHHZ Local 100.000000 0.00 0.00 0.00 24,813.431.000000

Base 100.000000 0.00 0.00 0.00 24,813.43

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

397,460.060 NHIB Local 100.000000 0.00 0.00 0.00 397,460.061.000000

Base 100.000000 0.00 0.00 0.00 397,460.06

0.182% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,135,565.810 NHDF Local 100.000000 0.00 0.00 0.00 1,135,565.811.000000

Base 100.000000 0.00 0.00 0.00 1,135,565.81

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,392.340 NHDG Local 100.000000 0.00 0.00 0.00 45,392.341.000000

Base 100.000000 0.00 0.00 0.00 45,392.34

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

361,157.670 NHDM Local 100.000000 0.00 0.00 0.00 361,157.671.000000

Base 100.000000 0.00 0.00 0.00 361,157.67

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,417.410 NHDU Local 100.000000 0.00 0.00 0.00 10,417.411.000000

Base 100.000000 0.00 0.00 0.00 10,417.41

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

362,161.360 NHDX Local 100.000000 0.00 0.00 0.00 362,161.361.000000

Base 100.000000 0.00 0.00 0.00 362,161.36
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,368.070 NHDY Local 100.000000 0.00 0.00 0.00 1,368.071.000000

Base 100.000000 0.00 0.00 0.00 1,368.07

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,878.060 NHDZ Local 100.000000 0.00 0.00 0.00 1,878.061.000000

Base 100.000000 0.00 0.00 0.00 1,878.06

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,771.120 NHEB Local 100.000000 0.00 0.00 0.00 3,771.121.000000

Base 100.000000 0.00 0.00 0.00 3,771.12

0.174% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

158.570 NHEF Local 100.000000 0.00 0.00 0.00 158.571.000000

Base 100.000000 0.00 0.00 0.00 158.57

0.182% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

287,164.420 NHEM Local 100.000000 0.00 0.00 0.00 287,164.421.000000

Base 100.000000 0.00 0.00 0.00 287,164.42

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

40,110,041.710 NHEN Local 100.000000 0.00 0.00 0.00 40,110,041.711.000000

Base 100.000000 0.00 0.00 0.00 40,110,041.71

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

42,021.360 NHEU Local 100.000000 0.00 0.00 0.00 42,021.361.000000

Base 100.000000 0.00 0.00 0.00 42,021.36
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,731.790 NHEX Local 100.000000 0.00 0.00 0.00 8,731.791.000000

Base 100.000000 0.00 0.00 0.00 8,731.79

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,330.050 NHEY Local 100.000000 0.00 0.00 0.00 2,330.051.000000

Base 100.000000 0.00 0.00 0.00 2,330.05

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,440.020 NHEZ Local 100.000000 0.00 0.00 0.00 10,440.021.000000

Base 100.000000 0.00 0.00 0.00 10,440.02

0.174% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.160 NHFG Local 100.000000 0.00 0.00 0.00 0.161.000000

Base 100.000000 0.00 0.00 0.00 0.16

0.182% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

185,237.970 NHFI Local 100.000000 0.00 0.00 0.00 185,237.971.000000

Base 100.000000 0.00 0.00 0.00 185,237.97

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

485,573.760 NHFJ Local 100.000000 0.00 0.00 0.00 485,573.761.000000

Base 100.000000 0.00 0.00 0.00 485,573.76

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,377,621.140 NHFS Local 100.000000 0.00 0.00 0.00 1,377,621.141.000000

Base 100.000000 0.00 0.00 0.00 1,377,621.14



Prepared by State StreetPage 65

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

126.850 NHFV Local 100.000000 0.00 0.00 0.00 126.851.000000

Base 100.000000 0.00 0.00 0.00 126.85

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

275,333.040 NHHG Local 100.000000 0.00 0.00 0.00 275,333.041.000000

Base 100.000000 0.00 0.00 0.00 275,333.04

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

425.040 NHHJ Local 100.000000 0.00 0.00 0.00 425.041.000000

Base 100.000000 0.00 0.00 0.00 425.04

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

447,921.100 NHHL Local 100.000000 0.00 0.00 0.00 447,921.101.000000

Base 100.000000 0.00 0.00 0.00 447,921.10

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

378,439.690 NHHO Local 100.000000 0.00 0.00 0.00 378,439.691.000000

Base 100.000000 0.00 0.00 0.00 378,439.69

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,868,714.590 NHHP Local 100.000000 0.00 0.00 0.00 2,868,714.591.000000

Base 100.000000 0.00 0.00 0.00 2,868,714.59

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,280.830 NHHW Local 100.000000 0.00 0.00 0.00 51,280.831.000000

Base 100.000000 0.00 0.00 0.00 51,280.83



Prepared by State StreetPage 66

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

464,210.400 NHHY Local 100.000000 0.00 0.00 0.00 464,210.401.000000

Base 100.000000 0.00 0.00 0.00 464,210.40

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

76,756.470 NHHZ Local 100.000000 0.00 0.00 0.00 76,756.471.000000

Base 100.000000 0.00 0.00 0.00 76,756.47

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

84,838.070 NHIB Local 100.000000 0.00 0.00 0.00 84,838.071.000000

Base 100.000000 0.00 0.00 0.00 84,838.07

31 Dec 2030 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

496,877.010 NHID Local 100.000000 0.00 0.00 0.00 496,877.011.000000

Base 100.000000 0.00 0.00 0.00 496,877.01

0.186% 31 Dec 203086199E9B7 03 May 2011 03 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

959,999.010 NHDF Local 100.000000 0.00 0.00 0.00 959,999.011.000000

Base 100.000000 0.00 0.00 0.00 959,999.01

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

9,201.840 NHDM Local 100.000000 0.00 0.00 0.00 9,201.841.000000

Base 100.000000 0.00 0.00 0.00 9,201.84

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

1,429,679.340 NHDU Local 100.000000 0.00 0.00 0.00 1,429,679.341.000000

Base 100.000000 0.00 0.00 0.00 1,429,679.34
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

115,287.470 NHDX Local 100.000000 0.00 0.00 0.00 115,287.471.000000

Base 100.000000 0.00 0.00 0.00 115,287.47

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

457,786.040 NHEB Local 100.000000 0.00 0.00 0.00 457,786.041.000000

Base 100.000000 0.00 0.00 0.00 457,786.04

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

704,802.660 NHEH Local 100.000000 0.00 0.00 0.00 704,802.661.000000

Base 100.000000 0.00 0.00 0.00 704,802.66

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

8,319,267.000 NHEN Local 100.000000 0.00 0.00 0.00 8,319,267.001.000000

Base 100.000000 0.00 0.00 0.00 8,319,267.00

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

1,187.500 NHEU Local 100.000000 0.00 0.00 0.00 1,187.501.000000

Base 100.000000 0.00 0.00 0.00 1,187.50

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

2,043,250.520 NHFS Local 100.000000 0.00 0.00 0.00 2,043,250.521.000000

Base 100.000000 0.00 0.00 0.00 2,043,250.52

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

36,240.790 NHHJ Local 100.000000 0.00 0.00 0.00 36,240.791.000000

Base 100.000000 0.00 0.00 0.00 36,240.79
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Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

30,572.810 NHHO Local 100.000000 0.00 0.00 0.00 30,572.811.000000

Base 100.000000 0.00 0.00 0.00 30,572.81

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

406,512.040 NHHV Local 100.000000 0.00 0.00 0.00 406,512.041.000000

Base 100.000000 0.00 0.00 0.00 406,512.04

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

11,466.250 NHHY Local 100.000000 0.00 0.00 0.00 11,466.251.000000

Base 100.000000 0.00 0.00 0.00 11,466.25

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

71,101.500 NHHZ Local 100.000000 0.00 0.00 0.00 71,101.501.000000

Base 100.000000 0.00 0.00 0.00 71,101.50

0.180% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,716.680 NHDM Local 100.000000 0.00 0.00 0.00 6,716.681.000000

Base 100.000000 0.00 0.00 0.00 6,716.68

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

289,852.340 NHDU Local 100.000000 0.00 0.00 0.00 289,852.341.000000

Base 100.000000 0.00 0.00 0.00 289,852.34

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

354,214.210 NHEB Local 100.000000 0.00 0.00 0.00 354,214.211.000000

Base 100.000000 0.00 0.00 0.00 354,214.21
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Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

10,672.780 NHEU Local 100.000000 0.00 0.00 0.00 10,672.781.000000

Base 100.000000 0.00 0.00 0.00 10,672.78

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

1,480,849.600 NHHL Local 100.000000 0.00 0.00 0.00 1,480,849.601.000000

Base 100.000000 0.00 0.00 0.00 1,480,849.60

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

879,522.900 NHHM Local 100.000000 0.00 0.00 0.00 879,522.901.000000

Base 100.000000 0.00 0.00 0.00 879,522.90

0.186% 31 Dec 203086199E9B7 05 May 2011 05 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

593,612.230 NHDF Local 100.000000 0.00 0.00 0.00 593,612.231.000000

Base 100.000000 0.00 0.00 0.00 593,612.23

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

12,657.150 NHDM Local 100.000000 0.00 0.00 0.00 12,657.151.000000

Base 100.000000 0.00 0.00 0.00 12,657.15

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

116,305.700 NHDX Local 100.000000 0.00 0.00 0.00 116,305.701.000000

Base 100.000000 0.00 0.00 0.00 116,305.70

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

720,730.650 NHDZ Local 100.000000 0.00 0.00 0.00 720,730.651.000000

Base 100.000000 0.00 0.00 0.00 720,730.65
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,218,359.000 NHEN Local 100.000000 0.00 0.00 0.00 1,218,359.001.000000

Base 100.000000 0.00 0.00 0.00 1,218,359.00

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

3,067.500 NHEU Local 100.000000 0.00 0.00 0.00 3,067.501.000000

Base 100.000000 0.00 0.00 0.00 3,067.50

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

0.010 NHFS Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

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

59,603.160 NHHG Local 100.000000 0.00 0.00 0.00 59,603.161.000000

Base 100.000000 0.00 0.00 0.00 59,603.16

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

763,070.900 NHHM Local 100.000000 0.00 0.00 0.00 763,070.901.000000

Base 100.000000 0.00 0.00 0.00 763,070.90

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

117,612.520 NHHO Local 100.000000 0.00 0.00 0.00 117,612.521.000000

Base 100.000000 0.00 0.00 0.00 117,612.52

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

1,770,080.660 NHHP Local 100.000000 0.00 0.00 0.00 1,770,080.661.000000

Base 100.000000 0.00 0.00 0.00 1,770,080.66
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Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

13,961.500 NHHY Local 100.000000 0.00 0.00 0.00 13,961.501.000000

Base 100.000000 0.00 0.00 0.00 13,961.50

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

527.290 NHHZ Local 100.000000 0.00 0.00 0.00 527.291.000000

Base 100.000000 0.00 0.00 0.00 527.29

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

17,880.820 NHIB Local 100.000000 0.00 0.00 0.00 17,880.821.000000

Base 100.000000 0.00 0.00 0.00 17,880.82

0.184% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

224,677.310 NHDF Local 100.000000 0.00 0.00 0.00 224,677.311.000000

Base 100.000000 0.00 0.00 0.00 224,677.31

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

26,174.200 NHDG Local 100.000000 0.00 0.00 0.00 26,174.201.000000

Base 100.000000 0.00 0.00 0.00 26,174.20

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

22,168.480 NHDM Local 100.000000 0.00 0.00 0.00 22,168.481.000000

Base 100.000000 0.00 0.00 0.00 22,168.48

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

342,344.210 NHDZ Local 100.000000 0.00 0.00 0.00 342,344.211.000000

Base 100.000000 0.00 0.00 0.00 342,344.21
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

40,188.650 NHEB Local 100.000000 0.00 0.00 0.00 40,188.651.000000

Base 100.000000 0.00 0.00 0.00 40,188.65

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

1,717,085.000 NHEN Local 100.000000 0.00 0.00 0.00 1,717,085.001.000000

Base 100.000000 0.00 0.00 0.00 1,717,085.00

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

13,660.500 NHEU Local 100.000000 0.00 0.00 0.00 13,660.501.000000

Base 100.000000 0.00 0.00 0.00 13,660.50

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

352,450.480 NHEZ Local 100.000000 0.00 0.00 0.00 352,450.481.000000

Base 100.000000 0.00 0.00 0.00 352,450.48

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

497,292.340 NHHL Local 100.000000 0.00 0.00 0.00 497,292.341.000000

Base 100.000000 0.00 0.00 0.00 497,292.34

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

3,393,439.540 NHHP Local 100.000000 0.00 0.00 0.00 3,393,439.541.000000

Base 100.000000 0.00 0.00 0.00 3,393,439.54

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

13,312.750 NHHY Local 100.000000 0.00 0.00 0.00 13,312.751.000000

Base 100.000000 0.00 0.00 0.00 13,312.75
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

274.180 NHHZ Local 100.000000 0.00 0.00 0.00 274.181.000000

Base 100.000000 0.00 0.00 0.00 274.18

0.186% 31 Dec 203086199E9B7 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

494,031.100 NHDF Local 100.000000 0.00 0.00 0.00 494,031.101.000000

Base 100.000000 0.00 0.00 0.00 494,031.10

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,929.330 NHDM Local 100.000000 0.00 0.00 0.00 8,929.331.000000

Base 100.000000 0.00 0.00 0.00 8,929.33

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

76,473.670 NHDX Local 100.000000 0.00 0.00 0.00 76,473.671.000000

Base 100.000000 0.00 0.00 0.00 76,473.67

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,505,850.890 NHDY Local 100.000000 0.00 0.00 0.00 1,505,850.891.000000

Base 100.000000 0.00 0.00 0.00 1,505,850.89

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,218.250 NHEU Local 100.000000 0.00 0.00 0.00 10,218.251.000000

Base 100.000000 0.00 0.00 0.00 10,218.25

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,568.800 NHEZ Local 100.000000 0.00 0.00 0.00 4,568.801.000000

Base 100.000000 0.00 0.00 0.00 4,568.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

72,187.500 NHFJ Local 100.000000 0.00 0.00 0.00 72,187.501.000000

Base 100.000000 0.00 0.00 0.00 72,187.50

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

266,904.170 NHHJ Local 100.000000 0.00 0.00 0.00 266,904.171.000000

Base 100.000000 0.00 0.00 0.00 266,904.17

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,787,198.660 NHHM Local 100.000000 0.00 0.00 0.00 1,787,198.661.000000

Base 100.000000 0.00 0.00 0.00 1,787,198.66

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

635,716.630 NHHO Local 100.000000 0.00 0.00 0.00 635,716.631.000000

Base 100.000000 0.00 0.00 0.00 635,716.63

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

308,911.070 NHHP Local 100.000000 0.00 0.00 0.00 308,911.071.000000

Base 100.000000 0.00 0.00 0.00 308,911.07

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,515.230 NHHY Local 100.000000 0.00 0.00 0.00 1,515.231.000000

Base 100.000000 0.00 0.00 0.00 1,515.23

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,392.980 NHHZ Local 100.000000 0.00 0.00 0.00 3,392.981.000000

Base 100.000000 0.00 0.00 0.00 3,392.98
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

215,045.100 NHIB Local 100.000000 0.00 0.00 0.00 215,045.101.000000

Base 100.000000 0.00 0.00 0.00 215,045.10

0.183% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

261,910.310 NHDF Local 100.000000 0.00 0.00 0.00 261,910.311.000000

Base 100.000000 0.00 0.00 0.00 261,910.31

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

10,553.400 NHDG Local 100.000000 0.00 0.00 0.00 10,553.401.000000

Base 100.000000 0.00 0.00 0.00 10,553.40

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

19,075.150 NHDM Local 100.000000 0.00 0.00 0.00 19,075.151.000000

Base 100.000000 0.00 0.00 0.00 19,075.15

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

83,380.020 NHDU Local 100.000000 0.00 0.00 0.00 83,380.021.000000

Base 100.000000 0.00 0.00 0.00 83,380.02

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

1,154,388.460 NHEB Local 100.000000 0.00 0.00 0.00 1,154,388.461.000000

Base 100.000000 0.00 0.00 0.00 1,154,388.46

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

495,858.250 NHEM Local 100.000000 0.00 0.00 0.00 495,858.251.000000

Base 100.000000 0.00 0.00 0.00 495,858.25
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

33,895.310 NHEN Local 100.000000 0.00 0.00 0.00 33,895.311.000000

Base 100.000000 0.00 0.00 0.00 33,895.31

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

11,874.600 NHEU Local 100.000000 0.00 0.00 0.00 11,874.601.000000

Base 100.000000 0.00 0.00 0.00 11,874.60

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

1,441.630 NHEY Local 100.000000 0.00 0.00 0.00 1,441.631.000000

Base 100.000000 0.00 0.00 0.00 1,441.63

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

30,797.500 NHFI Local 100.000000 0.00 0.00 0.00 30,797.501.000000

Base 100.000000 0.00 0.00 0.00 30,797.50

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

127,947.510 NHHL Local 100.000000 0.00 0.00 0.00 127,947.511.000000

Base 100.000000 0.00 0.00 0.00 127,947.51

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

35,890.000 NHHW Local 100.000000 0.00 0.00 0.00 35,890.001.000000

Base 100.000000 0.00 0.00 0.00 35,890.00

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

11,956.100 NHHY Local 100.000000 0.00 0.00 0.00 11,956.101.000000

Base 100.000000 0.00 0.00 0.00 11,956.10
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.181% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

480,021.360 NHDF Local 100.000000 0.00 0.00 0.00 480,021.361.000000

Base 100.000000 0.00 0.00 0.00 480,021.36

0.183% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,545.000 NHDM Local 100.000000 0.00 0.00 0.00 6,545.001.000000

Base 100.000000 0.00 0.00 0.00 6,545.00

0.181% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

51,029.140 NHDU Local 100.000000 0.00 0.00 0.00 51,029.141.000000

Base 100.000000 0.00 0.00 0.00 51,029.14

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

696,249.000 NHEM Local 100.000000 0.00 0.00 0.00 696,249.001.000000

Base 100.000000 0.00 0.00 0.00 696,249.00

0.183% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

45,827.580 NHEU Local 100.000000 0.00 0.00 0.00 45,827.581.000000

Base 100.000000 0.00 0.00 0.00 45,827.58

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

1,286.880 NHEY Local 100.000000 0.00 0.00 0.00 1,286.881.000000

Base 100.000000 0.00 0.00 0.00 1,286.88

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

480,690.640 NHEZ Local 100.000000 0.00 0.00 0.00 480,690.641.000000

Base 100.000000 0.00 0.00 0.00 480,690.64
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

107,495.410 NHFI Local 100.000000 0.00 0.00 0.00 107,495.411.000000

Base 100.000000 0.00 0.00 0.00 107,495.41

0.181% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

326,153.330 NHHL Local 100.000000 0.00 0.00 0.00 326,153.331.000000

Base 100.000000 0.00 0.00 0.00 326,153.33

0.183% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

994,000.000 NHHW Local 100.000000 0.00 0.00 0.00 994,000.001.000000

Base 100.000000 0.00 0.00 0.00 994,000.00

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

199,157.850 NHHY Local 100.000000 0.00 0.00 0.00 199,157.851.000000

Base 100.000000 0.00 0.00 0.00 199,157.85

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

54,402.000 NHHZ Local 100.000000 0.00 0.00 0.00 54,402.001.000000

Base 100.000000 0.00 0.00 0.00 54,402.00

0.176% 31 Dec 203086199E9B7 12 May 2011 12 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

200,614.710 NHDF Local 100.000000 0.00 0.00 0.00 200,614.711.000000

Base 100.000000 0.00 0.00 0.00 200,614.71

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

251,367.840 NHDX Local 100.000000 0.00 0.00 0.00 251,367.841.000000

Base 100.000000 0.00 0.00 0.00 251,367.84
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,775,675.200 NHDY Local 100.000000 0.00 0.00 0.00 1,775,675.201.000000

Base 100.000000 0.00 0.00 0.00 1,775,675.20

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

405,114.610 NHDZ Local 100.000000 0.00 0.00 0.00 405,114.611.000000

Base 100.000000 0.00 0.00 0.00 405,114.61

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

559,400.770 NHEN Local 100.000000 0.00 0.00 0.00 559,400.771.000000

Base 100.000000 0.00 0.00 0.00 559,400.77

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

13,056.350 NHEY Local 100.000000 0.00 0.00 0.00 13,056.351.000000

Base 100.000000 0.00 0.00 0.00 13,056.35

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

1,768,986.810 NHHM Local 100.000000 0.00 0.00 0.00 1,768,986.811.000000

Base 100.000000 0.00 0.00 0.00 1,768,986.81

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

286,741.340 NHHP Local 100.000000 0.00 0.00 0.00 286,741.341.000000

Base 100.000000 0.00 0.00 0.00 286,741.34

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

21,855.250 NHHW Local 100.000000 0.00 0.00 0.00 21,855.251.000000

Base 100.000000 0.00 0.00 0.00 21,855.25
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

3,981.200 NHHY Local 100.000000 0.00 0.00 0.00 3,981.201.000000

Base 100.000000 0.00 0.00 0.00 3,981.20

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

843.300 NHHZ Local 100.000000 0.00 0.00 0.00 843.301.000000

Base 100.000000 0.00 0.00 0.00 843.30

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

765,946.660 NHID Local 100.000000 0.00 0.00 0.00 765,946.661.000000

Base 100.000000 0.00 0.00 0.00 765,946.66

0.184% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,406.290 NHDM Local 100.000000 0.00 0.00 0.00 14,406.291.000000

Base 100.000000 0.00 0.00 0.00 14,406.29

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

115,056.760 NHDX Local 100.000000 0.00 0.00 0.00 115,056.761.000000

Base 100.000000 0.00 0.00 0.00 115,056.76

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

6,900,226.950 NHEB Local 100.000000 0.00 0.00 0.00 6,900,226.951.000000

Base 100.000000 0.00 0.00 0.00 6,900,226.95

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

547,176.750 NHEM Local 100.000000 0.00 0.00 0.00 547,176.751.000000

Base 100.000000 0.00 0.00 0.00 547,176.75
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

28,001.600 NHEU Local 100.000000 0.00 0.00 0.00 28,001.601.000000

Base 100.000000 0.00 0.00 0.00 28,001.60

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

873,912.220 NHEX Local 100.000000 0.00 0.00 0.00 873,912.221.000000

Base 100.000000 0.00 0.00 0.00 873,912.22

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

16,544.880 NHEZ Local 100.000000 0.00 0.00 0.00 16,544.881.000000

Base 100.000000 0.00 0.00 0.00 16,544.88

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

153,300.000 NHFJ Local 100.000000 0.00 0.00 0.00 153,300.001.000000

Base 100.000000 0.00 0.00 0.00 153,300.00

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

9,228.940 NHHJ Local 100.000000 0.00 0.00 0.00 9,228.941.000000

Base 100.000000 0.00 0.00 0.00 9,228.94

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

40,826,928.570 NHHW Local 100.000000 0.00 0.00 0.00 40,826,928.571.000000

Base 100.000000 0.00 0.00 0.00 40,826,928.57

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

14,324.900 NHHY Local 100.000000 0.00 0.00 0.00 14,324.901.000000

Base 100.000000 0.00 0.00 0.00 14,324.90
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

10,335.970 NHHZ Local 100.000000 0.00 0.00 0.00 10,335.971.000000

Base 100.000000 0.00 0.00 0.00 10,335.97

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

77,745.000 NHID Local 100.000000 0.00 0.00 0.00 77,745.001.000000

Base 100.000000 0.00 0.00 0.00 77,745.00

0.185% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

19,919.030 NHDG Local 100.000000 0.00 0.00 0.00 19,919.031.000000

Base 100.000000 0.00 0.00 0.00 19,919.03

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

156,265.080 NHDM Local 100.000000 0.00 0.00 0.00 156,265.081.000000

Base 100.000000 0.00 0.00 0.00 156,265.08

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

336,236.730 NHDU Local 100.000000 0.00 0.00 0.00 336,236.731.000000

Base 100.000000 0.00 0.00 0.00 336,236.73

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

718,056.200 NHDZ Local 100.000000 0.00 0.00 0.00 718,056.201.000000

Base 100.000000 0.00 0.00 0.00 718,056.20

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,248,717.200 NHEB Local 100.000000 0.00 0.00 0.00 6,248,717.201.000000

Base 100.000000 0.00 0.00 0.00 6,248,717.20
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,634.860 NHEG Local 100.000000 0.00 0.00 0.00 11,634.861.000000

Base 100.000000 0.00 0.00 0.00 11,634.86

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

488.850 NHEN Local 100.000000 0.00 0.00 0.00 488.851.000000

Base 100.000000 0.00 0.00 0.00 488.85

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

79,539.280 NHEU Local 100.000000 0.00 0.00 0.00 79,539.281.000000

Base 100.000000 0.00 0.00 0.00 79,539.28

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,790.480 NHEZ Local 100.000000 0.00 0.00 0.00 8,790.481.000000

Base 100.000000 0.00 0.00 0.00 8,790.48

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

306,784.690 NHFI Local 100.000000 0.00 0.00 0.00 306,784.691.000000

Base 100.000000 0.00 0.00 0.00 306,784.69

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,702,585.700 NHFJ Local 100.000000 0.00 0.00 0.00 1,702,585.701.000000

Base 100.000000 0.00 0.00 0.00 1,702,585.70

0.184% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,612,338.750 NHFS Local 100.000000 0.00 0.00 0.00 1,612,338.751.000000

Base 100.000000 0.00 0.00 0.00 1,612,338.75
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.185% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

625,498.070 NHHL Local 100.000000 0.00 0.00 0.00 625,498.071.000000

Base 100.000000 0.00 0.00 0.00 625,498.07

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

40,551.770 NHHO Local 100.000000 0.00 0.00 0.00 40,551.771.000000

Base 100.000000 0.00 0.00 0.00 40,551.77

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,545,789.090 NHHW Local 100.000000 0.00 0.00 0.00 1,545,789.091.000000

Base 100.000000 0.00 0.00 0.00 1,545,789.09

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

129,956.250 NHHY Local 100.000000 0.00 0.00 0.00 129,956.251.000000

Base 100.000000 0.00 0.00 0.00 129,956.25

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,250.700 NHHZ Local 100.000000 0.00 0.00 0.00 19,250.701.000000

Base 100.000000 0.00 0.00 0.00 19,250.70

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

472,272.280 NHID Local 100.000000 0.00 0.00 0.00 472,272.281.000000

Base 100.000000 0.00 0.00 0.00 472,272.28

0.193% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,665.610 NHDF Local 100.000000 0.00 0.00 0.00 11,665.611.000000

Base 100.000000 0.00 0.00 0.00 11,665.61
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,303.990 NHDM Local 100.000000 0.00 0.00 0.00 2,303.991.000000

Base 100.000000 0.00 0.00 0.00 2,303.99

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,344,052.650 NHDU Local 100.000000 0.00 0.00 0.00 2,344,052.651.000000

Base 100.000000 0.00 0.00 0.00 2,344,052.65

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,690,230.230 NHDZ Local 100.000000 0.00 0.00 0.00 3,690,230.231.000000

Base 100.000000 0.00 0.00 0.00 3,690,230.23

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,815,581.900 NHEB Local 100.000000 0.00 0.00 0.00 5,815,581.901.000000

Base 100.000000 0.00 0.00 0.00 5,815,581.90

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

499,490.200 NHEG Local 100.000000 0.00 0.00 0.00 499,490.201.000000

Base 100.000000 0.00 0.00 0.00 499,490.20

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

558,655.000 NHEN Local 100.000000 0.00 0.00 0.00 558,655.001.000000

Base 100.000000 0.00 0.00 0.00 558,655.00

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,107.990 NHEU Local 100.000000 0.00 0.00 0.00 3,107.991.000000

Base 100.000000 0.00 0.00 0.00 3,107.99
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

589,472.670 NHFI Local 100.000000 0.00 0.00 0.00 589,472.671.000000

Base 100.000000 0.00 0.00 0.00 589,472.67

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

207,187.500 NHFJ Local 100.000000 0.00 0.00 0.00 207,187.501.000000

Base 100.000000 0.00 0.00 0.00 207,187.50

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,962,242.030 NHFS Local 100.000000 0.00 0.00 0.00 1,962,242.031.000000

Base 100.000000 0.00 0.00 0.00 1,962,242.03

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,911.010 NHHJ Local 100.000000 0.00 0.00 0.00 3,911.011.000000

Base 100.000000 0.00 0.00 0.00 3,911.01

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

365,069.170 NHHL Local 100.000000 0.00 0.00 0.00 365,069.171.000000

Base 100.000000 0.00 0.00 0.00 365,069.17

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

568,220.250 NHHO Local 100.000000 0.00 0.00 0.00 568,220.251.000000

Base 100.000000 0.00 0.00 0.00 568,220.25

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,254.990 NHHY Local 100.000000 0.00 0.00 0.00 8,254.991.000000

Base 100.000000 0.00 0.00 0.00 8,254.99



Prepared by State StreetPage 87

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,093.820 NHHZ Local 100.000000 0.00 0.00 0.00 2,093.821.000000

Base 100.000000 0.00 0.00 0.00 2,093.82

0.190% 31 Dec 203086199E9B7 18 May 2011 18 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.010 NHDG Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

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

51,920.010 NHDM Local 100.000000 0.00 0.00 0.00 51,920.011.000000

Base 100.000000 0.00 0.00 0.00 51,920.01

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

5,696.280 NHDU Local 100.000000 0.00 0.00 0.00 5,696.281.000000

Base 100.000000 0.00 0.00 0.00 5,696.28

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

2,423,622.000 NHDZ Local 100.000000 0.00 0.00 0.00 2,423,622.001.000000

Base 100.000000 0.00 0.00 0.00 2,423,622.00

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

2,986,114.000 NHEN Local 100.000000 0.00 0.00 0.00 2,986,114.001.000000

Base 100.000000 0.00 0.00 0.00 2,986,114.00

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

64,872.570 NHEU Local 100.000000 0.00 0.00 0.00 64,872.571.000000

Base 100.000000 0.00 0.00 0.00 64,872.57
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

583,321.870 NHFI Local 100.000000 0.00 0.00 0.00 583,321.871.000000

Base 100.000000 0.00 0.00 0.00 583,321.87

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

900,868.100 NHFS Local 100.000000 0.00 0.00 0.00 900,868.101.000000

Base 100.000000 0.00 0.00 0.00 900,868.10

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

7,823.760 NHHJ Local 100.000000 0.00 0.00 0.00 7,823.761.000000

Base 100.000000 0.00 0.00 0.00 7,823.76

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

639,380.170 NHHL Local 100.000000 0.00 0.00 0.00 639,380.171.000000

Base 100.000000 0.00 0.00 0.00 639,380.17

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

2,770,853.070 NHHM Local 100.000000 0.00 0.00 0.00 2,770,853.071.000000

Base 100.000000 0.00 0.00 0.00 2,770,853.07

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

16,562.680 NHHO Local 100.000000 0.00 0.00 0.00 16,562.681.000000

Base 100.000000 0.00 0.00 0.00 16,562.68

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

1,980.210 NHHY Local 100.000000 0.00 0.00 0.00 1,980.211.000000

Base 100.000000 0.00 0.00 0.00 1,980.21



Prepared by State StreetPage 89

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

34,465.660 NHHZ Local 100.000000 0.00 0.00 0.00 34,465.661.000000

Base 100.000000 0.00 0.00 0.00 34,465.66

0.192% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

732,085.900 NHDF Local 100.000000 0.00 0.00 0.00 732,085.901.000000

Base 100.000000 0.00 0.00 0.00 732,085.90

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

5,333.810 NHDU Local 100.000000 0.00 0.00 0.00 5,333.811.000000

Base 100.000000 0.00 0.00 0.00 5,333.81

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

816,613.000 NHEM Local 100.000000 0.00 0.00 0.00 816,613.001.000000

Base 100.000000 0.00 0.00 0.00 816,613.00

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

2,478,886.720 NHEN Local 100.000000 0.00 0.00 0.00 2,478,886.721.000000

Base 100.000000 0.00 0.00 0.00 2,478,886.72

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

9,281.580 NHEX Local 100.000000 0.00 0.00 0.00 9,281.581.000000

Base 100.000000 0.00 0.00 0.00 9,281.58

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

75,915.760 NHEZ Local 100.000000 0.00 0.00 0.00 75,915.761.000000

Base 100.000000 0.00 0.00 0.00 75,915.76
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

445,166.230 NHHL Local 100.000000 0.00 0.00 0.00 445,166.231.000000

Base 100.000000 0.00 0.00 0.00 445,166.23

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

217,806.910 NHHO Local 100.000000 0.00 0.00 0.00 217,806.911.000000

Base 100.000000 0.00 0.00 0.00 217,806.91

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

0.030 NHHP Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03

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

412.500 NHHY Local 100.000000 0.00 0.00 0.00 412.501.000000

Base 100.000000 0.00 0.00 0.00 412.50

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

3,512.310 NHHZ Local 100.000000 0.00 0.00 0.00 3,512.311.000000

Base 100.000000 0.00 0.00 0.00 3,512.31

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

14,861.060 NHIB Local 100.000000 0.00 0.00 0.00 14,861.061.000000

Base 100.000000 0.00 0.00 0.00 14,861.06

0.185% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,191.390 NHDM Local 100.000000 0.00 0.00 0.00 20,191.391.000000

Base 100.000000 0.00 0.00 0.00 20,191.39
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,640,218.480 NHDZ Local 100.000000 0.00 0.00 0.00 1,640,218.481.000000

Base 100.000000 0.00 0.00 0.00 1,640,218.48

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

199,379.500 NHEM Local 100.000000 0.00 0.00 0.00 199,379.501.000000

Base 100.000000 0.00 0.00 0.00 199,379.50

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

1,323,316.000 NHEN Local 100.000000 0.00 0.00 0.00 1,323,316.001.000000

Base 100.000000 0.00 0.00 0.00 1,323,316.00

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

6,906.630 NHEU Local 100.000000 0.00 0.00 0.00 6,906.631.000000

Base 100.000000 0.00 0.00 0.00 6,906.63

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

334,438.990 NHEX Local 100.000000 0.00 0.00 0.00 334,438.991.000000

Base 100.000000 0.00 0.00 0.00 334,438.99

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

3,028.890 NHFI Local 100.000000 0.00 0.00 0.00 3,028.891.000000

Base 100.000000 0.00 0.00 0.00 3,028.89

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

16,070.770 NHFJ Local 100.000000 0.00 0.00 0.00 16,070.771.000000

Base 100.000000 0.00 0.00 0.00 16,070.77
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

81,698.830 NHHO Local 100.000000 0.00 0.00 0.00 81,698.831.000000

Base 100.000000 0.00 0.00 0.00 81,698.83

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

291,049.620 NHHP Local 100.000000 0.00 0.00 0.00 291,049.621.000000

Base 100.000000 0.00 0.00 0.00 291,049.62

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

2,808.600 NHHW Local 100.000000 0.00 0.00 0.00 2,808.601.000000

Base 100.000000 0.00 0.00 0.00 2,808.60

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

24,343.370 NHHY Local 100.000000 0.00 0.00 0.00 24,343.371.000000

Base 100.000000 0.00 0.00 0.00 24,343.37

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

7,020.980 NHHZ Local 100.000000 0.00 0.00 0.00 7,020.981.000000

Base 100.000000 0.00 0.00 0.00 7,020.98

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

76,781.250 NHID Local 100.000000 0.00 0.00 0.00 76,781.251.000000

Base 100.000000 0.00 0.00 0.00 76,781.25

0.179% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,594,258.590 NHDF Local 100.000000 0.00 0.00 0.00 7,594,258.591.000000

Base 100.000000 0.00 0.00 0.00 7,594,258.59
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,293.720 NHDM Local 100.000000 0.00 0.00 0.00 19,293.721.000000

Base 100.000000 0.00 0.00 0.00 19,293.72

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,989.730 NHDZ Local 100.000000 0.00 0.00 0.00 1,989.731.000000

Base 100.000000 0.00 0.00 0.00 1,989.73

1.000% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,263,749.590 NHEL Local 100.000000 0.00 0.00 0.00 8,263,749.591.000000

Base 100.000000 0.00 0.00 0.00 8,263,749.59

0.179% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

189,112.470 NHEN Local 100.000000 0.00 0.00 0.00 189,112.471.000000

Base 100.000000 0.00 0.00 0.00 189,112.47

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,173.260 NHEU Local 100.000000 0.00 0.00 0.00 5,173.261.000000

Base 100.000000 0.00 0.00 0.00 5,173.26

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

177,937.520 NHFI Local 100.000000 0.00 0.00 0.00 177,937.521.000000

Base 100.000000 0.00 0.00 0.00 177,937.52

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

241,947.000 NHFS Local 100.000000 0.00 0.00 0.00 241,947.001.000000

Base 100.000000 0.00 0.00 0.00 241,947.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,483.720 NHHJ Local 100.000000 0.00 0.00 0.00 11,483.721.000000

Base 100.000000 0.00 0.00 0.00 11,483.72

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,633,492.870 NHHM Local 100.000000 0.00 0.00 0.00 2,633,492.871.000000

Base 100.000000 0.00 0.00 0.00 2,633,492.87

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

170,625.000 NHHW Local 100.000000 0.00 0.00 0.00 170,625.001.000000

Base 100.000000 0.00 0.00 0.00 170,625.00

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,071.340 NHHY Local 100.000000 0.00 0.00 0.00 21,071.341.000000

Base 100.000000 0.00 0.00 0.00 21,071.34

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,183.040 NHHZ Local 100.000000 0.00 0.00 0.00 2,183.041.000000

Base 100.000000 0.00 0.00 0.00 2,183.04

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

372.980 NHIB Local 100.000000 0.00 0.00 0.00 372.981.000000

Base 100.000000 0.00 0.00 0.00 372.98

31 Dec 2030 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

765,982.040 NHID Local 100.000000 0.00 0.00 0.00 765,982.041.000000

Base 100.000000 0.00 0.00 0.00 765,982.04
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.180% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

180,387.560 NHDF Local 100.000000 0.00 0.00 0.00 180,387.561.000000

Base 100.000000 0.00 0.00 0.00 180,387.56

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

13,782.800 NHDM Local 100.000000 0.00 0.00 0.00 13,782.801.000000

Base 100.000000 0.00 0.00 0.00 13,782.80

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

973,388.270 NHDU Local 100.000000 0.00 0.00 0.00 973,388.271.000000

Base 100.000000 0.00 0.00 0.00 973,388.27

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

3,261,307.040 NHDZ Local 100.000000 0.00 0.00 0.00 3,261,307.041.000000

Base 100.000000 0.00 0.00 0.00 3,261,307.04

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

515,235.650 NHEB Local 100.000000 0.00 0.00 0.00 515,235.651.000000

Base 100.000000 0.00 0.00 0.00 515,235.65

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

9,193,674.870 NHEN Local 100.000000 0.00 0.00 0.00 9,193,674.871.000000

Base 100.000000 0.00 0.00 0.00 9,193,674.87

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

3,468.450 NHEU Local 100.000000 0.00 0.00 0.00 3,468.451.000000

Base 100.000000 0.00 0.00 0.00 3,468.45
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

405.000 NHEY Local 100.000000 0.00 0.00 0.00 405.001.000000

Base 100.000000 0.00 0.00 0.00 405.00

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

3,513.790 NHHJ Local 100.000000 0.00 0.00 0.00 3,513.791.000000

Base 100.000000 0.00 0.00 0.00 3,513.79

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

687,358.100 NHHM Local 100.000000 0.00 0.00 0.00 687,358.101.000000

Base 100.000000 0.00 0.00 0.00 687,358.10

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

235,382.700 NHHO Local 100.000000 0.00 0.00 0.00 235,382.701.000000

Base 100.000000 0.00 0.00 0.00 235,382.70

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

27,913.430 NHHY Local 100.000000 0.00 0.00 0.00 27,913.431.000000

Base 100.000000 0.00 0.00 0.00 27,913.43

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

1,728.600 NHHZ Local 100.000000 0.00 0.00 0.00 1,728.601.000000

Base 100.000000 0.00 0.00 0.00 1,728.60

0.183% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,874.320 NHDM Local 100.000000 0.00 0.00 0.00 11,874.321.000000

Base 100.000000 0.00 0.00 0.00 11,874.32
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,176,796.330 NHDU Local 100.000000 0.00 0.00 0.00 1,176,796.331.000000

Base 100.000000 0.00 0.00 0.00 1,176,796.33

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

6,586.200 NHDY Local 100.000000 0.00 0.00 0.00 6,586.201.000000

Base 100.000000 0.00 0.00 0.00 6,586.20

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

1,741,120.300 NHDZ Local 100.000000 0.00 0.00 0.00 1,741,120.301.000000

Base 100.000000 0.00 0.00 0.00 1,741,120.30

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

200,948.500 NHEU Local 100.000000 0.00 0.00 0.00 200,948.501.000000

Base 100.000000 0.00 0.00 0.00 200,948.50

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

244,880.970 NHFI Local 100.000000 0.00 0.00 0.00 244,880.971.000000

Base 100.000000 0.00 0.00 0.00 244,880.97

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

186,001.650 NHFJ Local 100.000000 0.00 0.00 0.00 186,001.651.000000

Base 100.000000 0.00 0.00 0.00 186,001.65

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

2,503,511.250 NHFS Local 100.000000 0.00 0.00 0.00 2,503,511.251.000000

Base 100.000000 0.00 0.00 0.00 2,503,511.25



Prepared by State StreetPage 98

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

22,819.280 NHHJ Local 100.000000 0.00 0.00 0.00 22,819.281.000000

Base 100.000000 0.00 0.00 0.00 22,819.28

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

2,441.790 NHHL Local 100.000000 0.00 0.00 0.00 2,441.791.000000

Base 100.000000 0.00 0.00 0.00 2,441.79

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

439,722.450 NHHM Local 100.000000 0.00 0.00 0.00 439,722.451.000000

Base 100.000000 0.00 0.00 0.00 439,722.45

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

87,974.110 NHHV Local 100.000000 0.00 0.00 0.00 87,974.111.000000

Base 100.000000 0.00 0.00 0.00 87,974.11

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

3,971,067.030 NHHW Local 100.000000 0.00 0.00 0.00 3,971,067.031.000000

Base 100.000000 0.00 0.00 0.00 3,971,067.03

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

19,705.630 NHHY Local 100.000000 0.00 0.00 0.00 19,705.631.000000

Base 100.000000 0.00 0.00 0.00 19,705.63

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

4,370.300 NHHZ Local 100.000000 0.00 0.00 0.00 4,370.301.000000

Base 100.000000 0.00 0.00 0.00 4,370.30
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

170,504.110 NHID Local 100.000000 0.00 0.00 0.00 170,504.111.000000

Base 100.000000 0.00 0.00 0.00 170,504.11

0.179% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

96,167.410 NHDY Local 100.000000 0.00 0.00 0.00 96,167.411.000000

Base 100.000000 0.00 0.00 0.00 96,167.41

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

526,393.560 NHDZ Local 100.000000 0.00 0.00 0.00 526,393.561.000000

Base 100.000000 0.00 0.00 0.00 526,393.56

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

206,964.250 NHEM Local 100.000000 0.00 0.00 0.00 206,964.251.000000

Base 100.000000 0.00 0.00 0.00 206,964.25

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

0.010 NHFJ Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

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

1,662,121.900 NHFS Local 100.000000 0.00 0.00 0.00 1,662,121.901.000000

Base 100.000000 0.00 0.00 0.00 1,662,121.90

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

952,915.500 NHHL Local 100.000000 0.00 0.00 0.00 952,915.501.000000

Base 100.000000 0.00 0.00 0.00 952,915.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

189,316.580 NHHV Local 100.000000 0.00 0.00 0.00 189,316.581.000000

Base 100.000000 0.00 0.00 0.00 189,316.58

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

41,726,304.320 NHHW Local 100.000000 0.00 0.00 0.00 41,726,304.321.000000

Base 100.000000 0.00 0.00 0.00 41,726,304.32

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

2,169.780 NHHZ Local 100.000000 0.00 0.00 0.00 2,169.781.000000

Base 100.000000 0.00 0.00 0.00 2,169.78

0.181% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,140,546.600 NHDF Local 100.000000 0.00 0.00 0.00 1,140,546.601.000000

Base 100.000000 0.00 0.00 0.00 1,140,546.60

0.192% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,514.400 NHDG Local 100.000000 0.00 0.00 0.00 7,514.401.000000

Base 100.000000 0.00 0.00 0.00 7,514.40

0.181% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,938.560 NHDM Local 100.000000 0.00 0.00 0.00 23,938.561.000000

Base 100.000000 0.00 0.00 0.00 23,938.56

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

347,922.220 NHDY Local 100.000000 0.00 0.00 0.00 347,922.221.000000

Base 100.000000 0.00 0.00 0.00 347,922.22
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

64,897.150 NHDZ Local 100.000000 0.00 0.00 0.00 64,897.151.000000

Base 100.000000 0.00 0.00 0.00 64,897.15

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

638,183.310 NHEM Local 100.000000 0.00 0.00 0.00 638,183.311.000000

Base 100.000000 0.00 0.00 0.00 638,183.31

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

131,476.160 NHEU Local 100.000000 0.00 0.00 0.00 131,476.161.000000

Base 100.000000 0.00 0.00 0.00 131,476.16

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

6,534.960 NHEX Local 100.000000 0.00 0.00 0.00 6,534.961.000000

Base 100.000000 0.00 0.00 0.00 6,534.96

0.179% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

127,924.240 NHEY Local 100.000000 0.00 0.00 0.00 127,924.241.000000

Base 100.000000 0.00 0.00 0.00 127,924.24

0.181% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

495,456.960 NHEZ Local 100.000000 0.00 0.00 0.00 495,456.961.000000

Base 100.000000 0.00 0.00 0.00 495,456.96

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

236,437.500 NHFJ Local 100.000000 0.00 0.00 0.00 236,437.501.000000

Base 100.000000 0.00 0.00 0.00 236,437.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

20,517.000 NHHG Local 100.000000 0.00 0.00 0.00 20,517.001.000000

Base 100.000000 0.00 0.00 0.00 20,517.00

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

234,612.050 NHHJ Local 100.000000 0.00 0.00 0.00 234,612.051.000000

Base 100.000000 0.00 0.00 0.00 234,612.05

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

219,789.460 NHHP Local 100.000000 0.00 0.00 0.00 219,789.461.000000

Base 100.000000 0.00 0.00 0.00 219,789.46

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

16,025.190 NHHY Local 100.000000 0.00 0.00 0.00 16,025.191.000000

Base 100.000000 0.00 0.00 0.00 16,025.19

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

10,064.170 NHHZ Local 100.000000 0.00 0.00 0.00 10,064.171.000000

Base 100.000000 0.00 0.00 0.00 10,064.17

0.184% 31 Dec 203086199E9B7 31 May 2011 31 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

642,294.920 NHDF Local 100.000000 0.00 0.00 0.00 642,294.921.000000

Base 100.000000 0.00 0.00 0.00 642,294.92

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

19,945.940 NHDM Local 100.000000 0.00 0.00 0.00 19,945.941.000000

Base 100.000000 0.00 0.00 0.00 19,945.94
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

380,099.920 NHDU Local 100.000000 0.00 0.00 0.00 380,099.921.000000

Base 100.000000 0.00 0.00 0.00 380,099.92

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

24,527.040 NHDX Local 100.000000 0.00 0.00 0.00 24,527.041.000000

Base 100.000000 0.00 0.00 0.00 24,527.04

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

20,779.000 NHDY Local 100.000000 0.00 0.00 0.00 20,779.001.000000

Base 100.000000 0.00 0.00 0.00 20,779.00

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

702,669.390 NHDZ Local 100.000000 0.00 0.00 0.00 702,669.391.000000

Base 100.000000 0.00 0.00 0.00 702,669.39

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

218,254.250 NHEM Local 100.000000 0.00 0.00 0.00 218,254.251.000000

Base 100.000000 0.00 0.00 0.00 218,254.25

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

12,807.520 NHEU Local 100.000000 0.00 0.00 0.00 12,807.521.000000

Base 100.000000 0.00 0.00 0.00 12,807.52

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

4,046.880 NHEX Local 100.000000 0.00 0.00 0.00 4,046.881.000000

Base 100.000000 0.00 0.00 0.00 4,046.88
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

124,926.250 NHFI Local 100.000000 0.00 0.00 0.00 124,926.251.000000

Base 100.000000 0.00 0.00 0.00 124,926.25

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

2,367,717.240 NHFS Local 100.000000 0.00 0.00 0.00 2,367,717.241.000000

Base 100.000000 0.00 0.00 0.00 2,367,717.24

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

58,090.680 NHHL Local 100.000000 0.00 0.00 0.00 58,090.681.000000

Base 100.000000 0.00 0.00 0.00 58,090.68

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

45,176.020 NHHO Local 100.000000 0.00 0.00 0.00 45,176.021.000000

Base 100.000000 0.00 0.00 0.00 45,176.02

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

720,399.950 NHHP Local 100.000000 0.00 0.00 0.00 720,399.951.000000

Base 100.000000 0.00 0.00 0.00 720,399.95

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

117,180.000 NHHW Local 100.000000 0.00 0.00 0.00 117,180.001.000000

Base 100.000000 0.00 0.00 0.00 117,180.00

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

18,732.400 NHHY Local 100.000000 0.00 0.00 0.00 18,732.401.000000

Base 100.000000 0.00 0.00 0.00 18,732.40
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

12,183.150 NHHZ Local 100.000000 0.00 0.00 0.00 12,183.151.000000

Base 100.000000 0.00 0.00 0.00 12,183.15

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

347,761.970 NHIB Local 100.000000 0.00 0.00 0.00 347,761.971.000000

Base 100.000000 0.00 0.00 0.00 347,761.97

0.196% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

752,980.530 NHDF Local 100.000000 0.00 0.00 0.00 752,980.531.000000

Base 100.000000 0.00 0.00 0.00 752,980.53

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

414,743.120 NHDG Local 100.000000 0.00 0.00 0.00 414,743.121.000000

Base 100.000000 0.00 0.00 0.00 414,743.12

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

0.020 NHDJ Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

0.196% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

310,136.410 NHDM Local 100.000000 0.00 0.00 0.00 310,136.411.000000

Base 100.000000 0.00 0.00 0.00 310,136.41

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

287,511.880 NHDU Local 100.000000 0.00 0.00 0.00 287,511.881.000000

Base 100.000000 0.00 0.00 0.00 287,511.88
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

401.000 NHDX Local 100.000000 0.00 0.00 0.00 401.001.000000

Base 100.000000 0.00 0.00 0.00 401.00

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

76,610.220 NHDZ Local 100.000000 0.00 0.00 0.00 76,610.221.000000

Base 100.000000 0.00 0.00 0.00 76,610.22

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

5,073.690 NHEB Local 100.000000 0.00 0.00 0.00 5,073.691.000000

Base 100.000000 0.00 0.00 0.00 5,073.69

0.184% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

158.420 NHEF Local 100.000000 0.00 0.00 0.00 158.421.000000

Base 100.000000 0.00 0.00 0.00 158.42

0.196% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

111.610 NHEG Local 100.000000 0.00 0.00 0.00 111.611.000000

Base 100.000000 0.00 0.00 0.00 111.61

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

287.480 NHEH Local 100.000000 0.00 0.00 0.00 287.481.000000

Base 100.000000 0.00 0.00 0.00 287.48

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

929,288.830 NHEM Local 100.000000 0.00 0.00 0.00 929,288.831.000000

Base 100.000000 0.00 0.00 0.00 929,288.83
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

86,127,720.100 NHEN Local 100.000000 0.00 0.00 0.00 86,127,720.101.000000

Base 100.000000 0.00 0.00 0.00 86,127,720.10

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

170.580 NHEX Local 100.000000 0.00 0.00 0.00 170.581.000000

Base 100.000000 0.00 0.00 0.00 170.58

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

8,554.790 NHEY Local 100.000000 0.00 0.00 0.00 8,554.791.000000

Base 100.000000 0.00 0.00 0.00 8,554.79

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

642,597.600 NHEZ Local 100.000000 0.00 0.00 0.00 642,597.601.000000

Base 100.000000 0.00 0.00 0.00 642,597.60

0.184% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.160 NHFG Local 100.000000 0.00 0.00 0.00 0.161.000000

Base 100.000000 0.00 0.00 0.00 0.16

0.196% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,227,235.540 NHFI Local 100.000000 0.00 0.00 0.00 2,227,235.541.000000

Base 100.000000 0.00 0.00 0.00 2,227,235.54

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

410,342.720 NHFJ Local 100.000000 0.00 0.00 0.00 410,342.721.000000

Base 100.000000 0.00 0.00 0.00 410,342.72
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

833.460 NHFV Local 100.000000 0.00 0.00 0.00 833.461.000000

Base 100.000000 0.00 0.00 0.00 833.46

0.196% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

413.470 NHHG Local 100.000000 0.00 0.00 0.00 413.471.000000

Base 100.000000 0.00 0.00 0.00 413.47

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

247.050 NHHJ Local 100.000000 0.00 0.00 0.00 247.051.000000

Base 100.000000 0.00 0.00 0.00 247.05

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

88,082.580 NHHL Local 100.000000 0.00 0.00 0.00 88,082.581.000000

Base 100.000000 0.00 0.00 0.00 88,082.58

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

4,079,652.490 NHHM Local 100.000000 0.00 0.00 0.00 4,079,652.491.000000

Base 100.000000 0.00 0.00 0.00 4,079,652.49

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

100,426.170 NHHV Local 100.000000 0.00 0.00 0.00 100,426.171.000000

Base 100.000000 0.00 0.00 0.00 100,426.17

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

92,268.590 NHHZ Local 100.000000 0.00 0.00 0.00 92,268.591.000000

Base 100.000000 0.00 0.00 0.00 92,268.59
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

12,951.720 NHIB Local 100.000000 0.00 0.00 0.00 12,951.721.000000

Base 100.000000 0.00 0.00 0.00 12,951.72

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

162.570 NHID Local 100.000000 0.00 0.00 0.00 162.571.000000

Base 100.000000 0.00 0.00 0.00 162.57

1.000% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,372,082.890 NHFZ Local 100.000000 0.00 0.00 0.00 6,372,082.891.000000

Base 100.000000 0.00 0.00 0.00 6,372,082.89

0.203% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

235,154.090 NHDF Local 100.000000 0.00 0.00 0.00 235,154.091.000000

Base 100.000000 0.00 0.00 0.00 235,154.09

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,239.560 NHDM Local 100.000000 0.00 0.00 0.00 52,239.561.000000

Base 100.000000 0.00 0.00 0.00 52,239.56

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,891.870 NHDU Local 100.000000 0.00 0.00 0.00 17,891.871.000000

Base 100.000000 0.00 0.00 0.00 17,891.87

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

499,395.130 NHDX Local 100.000000 0.00 0.00 0.00 499,395.131.000000

Base 100.000000 0.00 0.00 0.00 499,395.13
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Units/Original Face
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,894,298.410 NHEH Local 100.000000 0.00 0.00 0.00 1,894,298.411.000000

Base 100.000000 0.00 0.00 0.00 1,894,298.41

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

149,625.010 NHEN Local 100.000000 0.00 0.00 0.00 149,625.011.000000

Base 100.000000 0.00 0.00 0.00 149,625.01

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

609,312.690 NHEZ Local 100.000000 0.00 0.00 0.00 609,312.691.000000

Base 100.000000 0.00 0.00 0.00 609,312.69

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

175,588.730 NHFS Local 100.000000 0.00 0.00 0.00 175,588.731.000000

Base 100.000000 0.00 0.00 0.00 175,588.73

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

82,086.150 NHHY Local 100.000000 0.00 0.00 0.00 82,086.151.000000

Base 100.000000 0.00 0.00 0.00 82,086.15

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,626.980 NHHZ Local 100.000000 0.00 0.00 0.00 4,626.981.000000

Base 100.000000 0.00 0.00 0.00 4,626.98

0.199% 31 Dec 203086199E9B7 03 Jun 2011 03 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,564,401.730 NHDF Local 100.000000 0.00 0.00 0.00 2,564,401.731.000000

Base 100.000000 0.00 0.00 0.00 2,564,401.73
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Trd Date
Price
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

24,050.650 NHDM Local 100.000000 0.00 0.00 0.00 24,050.651.000000

Base 100.000000 0.00 0.00 0.00 24,050.65

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

274,479.890 NHDX Local 100.000000 0.00 0.00 0.00 274,479.891.000000

Base 100.000000 0.00 0.00 0.00 274,479.89

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

69,859.640 NHEH Local 100.000000 0.00 0.00 0.00 69,859.641.000000

Base 100.000000 0.00 0.00 0.00 69,859.64

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

18,931.500 NHEM Local 100.000000 0.00 0.00 0.00 18,931.501.000000

Base 100.000000 0.00 0.00 0.00 18,931.50

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

1,805,543.510 NHEN Local 100.000000 0.00 0.00 0.00 1,805,543.511.000000

Base 100.000000 0.00 0.00 0.00 1,805,543.51

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

56,645.330 NHEU Local 100.000000 0.00 0.00 0.00 56,645.331.000000

Base 100.000000 0.00 0.00 0.00 56,645.33

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

1,418.500 NHEY Local 100.000000 0.00 0.00 0.00 1,418.501.000000

Base 100.000000 0.00 0.00 0.00 1,418.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

521,979.300 NHHM Local 100.000000 0.00 0.00 0.00 521,979.301.000000

Base 100.000000 0.00 0.00 0.00 521,979.30

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

901,181.840 NHHP Local 100.000000 0.00 0.00 0.00 901,181.841.000000

Base 100.000000 0.00 0.00 0.00 901,181.84

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

69,077.350 NHHV Local 100.000000 0.00 0.00 0.00 69,077.351.000000

Base 100.000000 0.00 0.00 0.00 69,077.35

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

16,292.050 NHHY Local 100.000000 0.00 0.00 0.00 16,292.051.000000

Base 100.000000 0.00 0.00 0.00 16,292.05

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

25,341.970 NHHZ Local 100.000000 0.00 0.00 0.00 25,341.971.000000

Base 100.000000 0.00 0.00 0.00 25,341.97

0.216% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,301.850 NHDG Local 100.000000 0.00 0.00 0.00 35,301.851.000000

Base 100.000000 0.00 0.00 0.00 35,301.85

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

70,720.130 NHDM Local 100.000000 0.00 0.00 0.00 70,720.131.000000

Base 100.000000 0.00 0.00 0.00 70,720.13
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Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

713,021.810 NHDU Local 100.000000 0.00 0.00 0.00 713,021.811.000000

Base 100.000000 0.00 0.00 0.00 713,021.81

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

300,812.010 NHDX Local 100.000000 0.00 0.00 0.00 300,812.011.000000

Base 100.000000 0.00 0.00 0.00 300,812.01

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

170,973.000 NHEN Local 100.000000 0.00 0.00 0.00 170,973.001.000000

Base 100.000000 0.00 0.00 0.00 170,973.00

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

36,681.000 NHEU Local 100.000000 0.00 0.00 0.00 36,681.001.000000

Base 100.000000 0.00 0.00 0.00 36,681.00

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

3,238.500 NHEX Local 100.000000 0.00 0.00 0.00 3,238.501.000000

Base 100.000000 0.00 0.00 0.00 3,238.50

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

199,500.000 NHFJ Local 100.000000 0.00 0.00 0.00 199,500.001.000000

Base 100.000000 0.00 0.00 0.00 199,500.00

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

526,220.260 NHHL Local 100.000000 0.00 0.00 0.00 526,220.261.000000

Base 100.000000 0.00 0.00 0.00 526,220.26
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

776,493.290 NHHM Local 100.000000 0.00 0.00 0.00 776,493.291.000000

Base 100.000000 0.00 0.00 0.00 776,493.29

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

244,234.760 NHHO Local 100.000000 0.00 0.00 0.00 244,234.761.000000

Base 100.000000 0.00 0.00 0.00 244,234.76

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

55,231.080 NHHY Local 100.000000 0.00 0.00 0.00 55,231.081.000000

Base 100.000000 0.00 0.00 0.00 55,231.08

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

2,376.580 NHHZ Local 100.000000 0.00 0.00 0.00 2,376.581.000000

Base 100.000000 0.00 0.00 0.00 2,376.58

0.189% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,568.500 NHDG Local 100.000000 0.00 0.00 0.00 40,568.501.000000

Base 100.000000 0.00 0.00 0.00 40,568.50

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

93,712.570 NHDM Local 100.000000 0.00 0.00 0.00 93,712.571.000000

Base 100.000000 0.00 0.00 0.00 93,712.57

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

2,171.000 NHDX Local 100.000000 0.00 0.00 0.00 2,171.001.000000

Base 100.000000 0.00 0.00 0.00 2,171.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,829,962.980 NHEB Local 100.000000 0.00 0.00 0.00 1,829,962.981.000000

Base 100.000000 0.00 0.00 0.00 1,829,962.98

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

9,908.300 NHEU Local 100.000000 0.00 0.00 0.00 9,908.301.000000

Base 100.000000 0.00 0.00 0.00 9,908.30

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

8,037.200 NHEZ Local 100.000000 0.00 0.00 0.00 8,037.201.000000

Base 100.000000 0.00 0.00 0.00 8,037.20

0.216% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,295.530 NHHJ Local 100.000000 0.00 0.00 0.00 10,295.531.000000

Base 100.000000 0.00 0.00 0.00 10,295.53

0.189% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

434,427.500 NHHO Local 100.000000 0.00 0.00 0.00 434,427.501.000000

Base 100.000000 0.00 0.00 0.00 434,427.50

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

4,573,061.940 NHHP Local 100.000000 0.00 0.00 0.00 4,573,061.941.000000

Base 100.000000 0.00 0.00 0.00 4,573,061.94

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

126,166.780 NHHY Local 100.000000 0.00 0.00 0.00 126,166.781.000000

Base 100.000000 0.00 0.00 0.00 126,166.78
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

487.800 NHHZ Local 100.000000 0.00 0.00 0.00 487.801.000000

Base 100.000000 0.00 0.00 0.00 487.80

0.184% 31 Dec 203086199E9B7 08 Jun 2011 08 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,772.390 NHDM Local 100.000000 0.00 0.00 0.00 5,772.391.000000

Base 100.000000 0.00 0.00 0.00 5,772.39

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

86,916.070 NHDX Local 100.000000 0.00 0.00 0.00 86,916.071.000000

Base 100.000000 0.00 0.00 0.00 86,916.07

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

4,185.900 NHEU Local 100.000000 0.00 0.00 0.00 4,185.901.000000

Base 100.000000 0.00 0.00 0.00 4,185.90

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

3,278.640 NHEX Local 100.000000 0.00 0.00 0.00 3,278.641.000000

Base 100.000000 0.00 0.00 0.00 3,278.64

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

1,060,189.970 NHFS Local 100.000000 0.00 0.00 0.00 1,060,189.971.000000

Base 100.000000 0.00 0.00 0.00 1,060,189.97

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

375,485.840 NHHM Local 100.000000 0.00 0.00 0.00 375,485.841.000000

Base 100.000000 0.00 0.00 0.00 375,485.84
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

365,185.860 NHHO Local 100.000000 0.00 0.00 0.00 365,185.861.000000

Base 100.000000 0.00 0.00 0.00 365,185.86

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

1,086,259.020 NHHP Local 100.000000 0.00 0.00 0.00 1,086,259.021.000000

Base 100.000000 0.00 0.00 0.00 1,086,259.02

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

903.620 NHHZ Local 100.000000 0.00 0.00 0.00 903.621.000000

Base 100.000000 0.00 0.00 0.00 903.62

0.180% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

22,300.960 NHDG Local 100.000000 0.00 0.00 0.00 22,300.961.000000

Base 100.000000 0.00 0.00 0.00 22,300.96

31 Dec 2030 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

70,002.170 NHDM Local 100.000000 0.00 0.00 0.00 70,002.171.000000

Base 100.000000 0.00 0.00 0.00 70,002.17

31 Dec 2030 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,579.840 NHEU Local 100.000000 0.00 0.00 0.00 51,579.841.000000

Base 100.000000 0.00 0.00 0.00 51,579.84

0.184% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,672.000 NHEY Local 100.000000 0.00 0.00 0.00 1,672.001.000000

Base 100.000000 0.00 0.00 0.00 1,672.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.180% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,551,791.530 NHHM Local 100.000000 0.00 0.00 0.00 1,551,791.531.000000

Base 100.000000 0.00 0.00 0.00 1,551,791.53

31 Dec 2030 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,253.750 NHHP Local 100.000000 0.00 0.00 0.00 2,253.751.000000

Base 100.000000 0.00 0.00 0.00 2,253.75

31 Dec 2030 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

38,768.440 NHHY Local 100.000000 0.00 0.00 0.00 38,768.441.000000

Base 100.000000 0.00 0.00 0.00 38,768.44

31 Dec 2030 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,376.290 NHHZ Local 100.000000 0.00 0.00 0.00 2,376.291.000000

Base 100.000000 0.00 0.00 0.00 2,376.29

0.177% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

638,272.580 NHDF Local 100.000000 0.00 0.00 0.00 638,272.581.000000

Base 100.000000 0.00 0.00 0.00 638,272.58

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

71,740.670 NHDG Local 100.000000 0.00 0.00 0.00 71,740.671.000000

Base 100.000000 0.00 0.00 0.00 71,740.67

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

487,034.650 NHDM Local 100.000000 0.00 0.00 0.00 487,034.651.000000

Base 100.000000 0.00 0.00 0.00 487,034.65
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

11,750.420 NHDU Local 100.000000 0.00 0.00 0.00 11,750.421.000000

Base 100.000000 0.00 0.00 0.00 11,750.42

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

659,507.750 NHEM Local 100.000000 0.00 0.00 0.00 659,507.751.000000

Base 100.000000 0.00 0.00 0.00 659,507.75

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

310,770.300 NHEU Local 100.000000 0.00 0.00 0.00 310,770.301.000000

Base 100.000000 0.00 0.00 0.00 310,770.30

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

4,641.500 NHEY Local 100.000000 0.00 0.00 0.00 4,641.501.000000

Base 100.000000 0.00 0.00 0.00 4,641.50

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

20,615.000 NHFS Local 100.000000 0.00 0.00 0.00 20,615.001.000000

Base 100.000000 0.00 0.00 0.00 20,615.00

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

254,954.570 NHHL Local 100.000000 0.00 0.00 0.00 254,954.571.000000

Base 100.000000 0.00 0.00 0.00 254,954.57

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

19,052.580 NHHW Local 100.000000 0.00 0.00 0.00 19,052.581.000000

Base 100.000000 0.00 0.00 0.00 19,052.58
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

291,075.100 NHHY Local 100.000000 0.00 0.00 0.00 291,075.101.000000

Base 100.000000 0.00 0.00 0.00 291,075.10

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

6,169.680 NHHZ Local 100.000000 0.00 0.00 0.00 6,169.681.000000

Base 100.000000 0.00 0.00 0.00 6,169.68

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

804,318.010 NHIB Local 100.000000 0.00 0.00 0.00 804,318.011.000000

Base 100.000000 0.00 0.00 0.00 804,318.01

0.155% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

152,416.800 NHDF Local 100.000000 0.00 0.00 0.00 152,416.801.000000

Base 100.000000 0.00 0.00 0.00 152,416.80

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

52,458.850 NHDM Local 100.000000 0.00 0.00 0.00 52,458.851.000000

Base 100.000000 0.00 0.00 0.00 52,458.85

0.180% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

742,183.350 NHEG Local 100.000000 0.00 0.00 0.00 742,183.351.000000

Base 100.000000 0.00 0.00 0.00 742,183.35

0.155% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,412.800 NHEU Local 100.000000 0.00 0.00 0.00 37,412.801.000000

Base 100.000000 0.00 0.00 0.00 37,412.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,475.000 NHEY Local 100.000000 0.00 0.00 0.00 1,475.001.000000

Base 100.000000 0.00 0.00 0.00 1,475.00

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

1,595,468.460 NHEZ Local 100.000000 0.00 0.00 0.00 1,595,468.461.000000

Base 100.000000 0.00 0.00 0.00 1,595,468.46

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

627,268.310 NHFI Local 100.000000 0.00 0.00 0.00 627,268.311.000000

Base 100.000000 0.00 0.00 0.00 627,268.31

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

108,587.500 NHFJ Local 100.000000 0.00 0.00 0.00 108,587.501.000000

Base 100.000000 0.00 0.00 0.00 108,587.50

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

1,252,407.770 NHHM Local 100.000000 0.00 0.00 0.00 1,252,407.771.000000

Base 100.000000 0.00 0.00 0.00 1,252,407.77

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

262,798.870 NHHO Local 100.000000 0.00 0.00 0.00 262,798.871.000000

Base 100.000000 0.00 0.00 0.00 262,798.87

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

277,071.530 NHHP Local 100.000000 0.00 0.00 0.00 277,071.531.000000

Base 100.000000 0.00 0.00 0.00 277,071.53
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

557,045.270 NHHW Local 100.000000 0.00 0.00 0.00 557,045.271.000000

Base 100.000000 0.00 0.00 0.00 557,045.27

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

29,460.270 NHHY Local 100.000000 0.00 0.00 0.00 29,460.271.000000

Base 100.000000 0.00 0.00 0.00 29,460.27

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

30,085.500 NHHZ Local 100.000000 0.00 0.00 0.00 30,085.501.000000

Base 100.000000 0.00 0.00 0.00 30,085.50

0.167% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

810,583.310 NHDF Local 100.000000 0.00 0.00 0.00 810,583.311.000000

Base 100.000000 0.00 0.00 0.00 810,583.31

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

87,010.510 NHDM Local 100.000000 0.00 0.00 0.00 87,010.511.000000

Base 100.000000 0.00 0.00 0.00 87,010.51

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

1,083,896.250 NHEB Local 100.000000 0.00 0.00 0.00 1,083,896.251.000000

Base 100.000000 0.00 0.00 0.00 1,083,896.25

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

1,416.000 NHEH Local 100.000000 0.00 0.00 0.00 1,416.001.000000

Base 100.000000 0.00 0.00 0.00 1,416.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

138,534.250 NHEM Local 100.000000 0.00 0.00 0.00 138,534.251.000000

Base 100.000000 0.00 0.00 0.00 138,534.25

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

700,335.000 NHEN Local 100.000000 0.00 0.00 0.00 700,335.001.000000

Base 100.000000 0.00 0.00 0.00 700,335.00

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

16,400.130 NHEU Local 100.000000 0.00 0.00 0.00 16,400.131.000000

Base 100.000000 0.00 0.00 0.00 16,400.13

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

26,289.040 NHEZ Local 100.000000 0.00 0.00 0.00 26,289.041.000000

Base 100.000000 0.00 0.00 0.00 26,289.04

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

311,646.990 NHHL Local 100.000000 0.00 0.00 0.00 311,646.991.000000

Base 100.000000 0.00 0.00 0.00 311,646.99

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

12,571.000 NHHO Local 100.000000 0.00 0.00 0.00 12,571.001.000000

Base 100.000000 0.00 0.00 0.00 12,571.00

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

565,610.100 NHHP Local 100.000000 0.00 0.00 0.00 565,610.101.000000

Base 100.000000 0.00 0.00 0.00 565,610.10
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

467,435.290 NHHW Local 100.000000 0.00 0.00 0.00 467,435.291.000000

Base 100.000000 0.00 0.00 0.00 467,435.29

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

108,161.330 NHHY Local 100.000000 0.00 0.00 0.00 108,161.331.000000

Base 100.000000 0.00 0.00 0.00 108,161.33

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

21,878.350 NHHZ Local 100.000000 0.00 0.00 0.00 21,878.351.000000

Base 100.000000 0.00 0.00 0.00 21,878.35

0.162% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

47,981.000 NHDG Local 100.000000 0.00 0.00 0.00 47,981.001.000000

Base 100.000000 0.00 0.00 0.00 47,981.00

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

143,044.010 NHDM Local 100.000000 0.00 0.00 0.00 143,044.011.000000

Base 100.000000 0.00 0.00 0.00 143,044.01

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

229,072.150 NHDX Local 100.000000 0.00 0.00 0.00 229,072.151.000000

Base 100.000000 0.00 0.00 0.00 229,072.15

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

16,383.800 NHDY Local 100.000000 0.00 0.00 0.00 16,383.801.000000

Base 100.000000 0.00 0.00 0.00 16,383.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

86,201.500 NHDZ Local 100.000000 0.00 0.00 0.00 86,201.501.000000

Base 100.000000 0.00 0.00 0.00 86,201.50

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

1,101,887.500 NHEM Local 100.000000 0.00 0.00 0.00 1,101,887.501.000000

Base 100.000000 0.00 0.00 0.00 1,101,887.50

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

89,521.420 NHEU Local 100.000000 0.00 0.00 0.00 89,521.421.000000

Base 100.000000 0.00 0.00 0.00 89,521.42

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

1,465.000 NHEY Local 100.000000 0.00 0.00 0.00 1,465.001.000000

Base 100.000000 0.00 0.00 0.00 1,465.00

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

528,894.400 NHEZ Local 100.000000 0.00 0.00 0.00 528,894.401.000000

Base 100.000000 0.00 0.00 0.00 528,894.40

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

337,896.800 NHFI Local 100.000000 0.00 0.00 0.00 337,896.801.000000

Base 100.000000 0.00 0.00 0.00 337,896.80

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

273,043.160 NHFJ Local 100.000000 0.00 0.00 0.00 273,043.161.000000

Base 100.000000 0.00 0.00 0.00 273,043.16
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

485,330.290 NHFS Local 100.000000 0.00 0.00 0.00 485,330.291.000000

Base 100.000000 0.00 0.00 0.00 485,330.29

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

17,159.350 NHHJ Local 100.000000 0.00 0.00 0.00 17,159.351.000000

Base 100.000000 0.00 0.00 0.00 17,159.35

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

14,734.000 NHHO Local 100.000000 0.00 0.00 0.00 14,734.001.000000

Base 100.000000 0.00 0.00 0.00 14,734.00

1.000% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

246,858.790 NHHV Local 100.000000 0.00 0.00 0.00 246,858.791.000000

Base 100.000000 0.00 0.00 0.00 246,858.79

0.162% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

997,640.140 NHHW Local 100.000000 0.00 0.00 0.00 997,640.141.000000

Base 100.000000 0.00 0.00 0.00 997,640.14

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

125,809.780 NHHY Local 100.000000 0.00 0.00 0.00 125,809.781.000000

Base 100.000000 0.00 0.00 0.00 125,809.78

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

24,598.010 NHHZ Local 100.000000 0.00 0.00 0.00 24,598.011.000000

Base 100.000000 0.00 0.00 0.00 24,598.01
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

16,704.600 NHIB Local 100.000000 0.00 0.00 0.00 16,704.601.000000

Base 100.000000 0.00 0.00 0.00 16,704.60

0.216% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

251,509.700 NHID Local 100.000000 0.00 0.00 0.00 251,509.701.000000

Base 100.000000 0.00 0.00 0.00 251,509.70

0.184% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

350,724.740 NHDF Local 100.000000 0.00 0.00 0.00 350,724.741.000000

Base 100.000000 0.00 0.00 0.00 350,724.74

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

41,776.900 NHDM Local 100.000000 0.00 0.00 0.00 41,776.901.000000

Base 100.000000 0.00 0.00 0.00 41,776.90

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,698.130 NHDU Local 100.000000 0.00 0.00 0.00 17,698.131.000000

Base 100.000000 0.00 0.00 0.00 17,698.13

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,548.000 NHEU Local 100.000000 0.00 0.00 0.00 1,548.001.000000

Base 100.000000 0.00 0.00 0.00 1,548.00

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,233.720 NHHJ Local 100.000000 0.00 0.00 0.00 12,233.721.000000

Base 100.000000 0.00 0.00 0.00 12,233.72
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

461,447.590 NHHL Local 100.000000 0.00 0.00 0.00 461,447.591.000000

Base 100.000000 0.00 0.00 0.00 461,447.59

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

174,004.030 NHHO Local 100.000000 0.00 0.00 0.00 174,004.031.000000

Base 100.000000 0.00 0.00 0.00 174,004.03

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

62,215.500 NHHV Local 100.000000 0.00 0.00 0.00 62,215.501.000000

Base 100.000000 0.00 0.00 0.00 62,215.50

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

57,678.480 NHHY Local 100.000000 0.00 0.00 0.00 57,678.481.000000

Base 100.000000 0.00 0.00 0.00 57,678.48

31 Dec 2030 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,488.360 NHHZ Local 100.000000 0.00 0.00 0.00 7,488.361.000000

Base 100.000000 0.00 0.00 0.00 7,488.36

0.177% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

288,702.870 NHDF Local 100.000000 0.00 0.00 0.00 288,702.871.000000

Base 100.000000 0.00 0.00 0.00 288,702.87

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,703.650 NHDM Local 100.000000 0.00 0.00 0.00 25,703.651.000000

Base 100.000000 0.00 0.00 0.00 25,703.65
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

392,659.640 NHDU Local 100.000000 0.00 0.00 0.00 392,659.641.000000

Base 100.000000 0.00 0.00 0.00 392,659.64

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

82,983.490 NHDY Local 100.000000 0.00 0.00 0.00 82,983.491.000000

Base 100.000000 0.00 0.00 0.00 82,983.49

1.000% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,556.930 NHEL Local 100.000000 0.00 0.00 0.00 11,556.931.000000

Base 100.000000 0.00 0.00 0.00 11,556.93

0.177% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

207,877.500 NHEM Local 100.000000 0.00 0.00 0.00 207,877.501.000000

Base 100.000000 0.00 0.00 0.00 207,877.50

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

360,002.560 NHEN Local 100.000000 0.00 0.00 0.00 360,002.561.000000

Base 100.000000 0.00 0.00 0.00 360,002.56

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,704.800 NHEU Local 100.000000 0.00 0.00 0.00 9,704.801.000000

Base 100.000000 0.00 0.00 0.00 9,704.80

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34.500 NHEY Local 100.000000 0.00 0.00 0.00 34.501.000000

Base 100.000000 0.00 0.00 0.00 34.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,201,860.050 NHFS Local 100.000000 0.00 0.00 0.00 4,201,860.051.000000

Base 100.000000 0.00 0.00 0.00 4,201,860.05

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

46,268.700 NHHL Local 100.000000 0.00 0.00 0.00 46,268.701.000000

Base 100.000000 0.00 0.00 0.00 46,268.70

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

526,597.590 NHHM Local 100.000000 0.00 0.00 0.00 526,597.591.000000

Base 100.000000 0.00 0.00 0.00 526,597.59

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

234,793.990 NHHP Local 100.000000 0.00 0.00 0.00 234,793.991.000000

Base 100.000000 0.00 0.00 0.00 234,793.99

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,909,957.690 NHHW Local 100.000000 0.00 0.00 0.00 5,909,957.691.000000

Base 100.000000 0.00 0.00 0.00 5,909,957.69

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,026.130 NHHY Local 100.000000 0.00 0.00 0.00 25,026.131.000000

Base 100.000000 0.00 0.00 0.00 25,026.13

31 Dec 2030 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,644.590 NHHZ Local 100.000000 0.00 0.00 0.00 4,644.591.000000

Base 100.000000 0.00 0.00 0.00 4,644.59



Prepared by State StreetPage 131

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.177% 31 Dec 203086199E9B7 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

227,401.380 NHDF Local 100.000000 0.00 0.00 0.00 227,401.381.000000

Base 100.000000 0.00 0.00 0.00 227,401.38

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

23,002.980 NHDM Local 100.000000 0.00 0.00 0.00 23,002.981.000000

Base 100.000000 0.00 0.00 0.00 23,002.98

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

145,561.500 NHEM Local 100.000000 0.00 0.00 0.00 145,561.501.000000

Base 100.000000 0.00 0.00 0.00 145,561.50

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

9,578.950 NHEN Local 100.000000 0.00 0.00 0.00 9,578.951.000000

Base 100.000000 0.00 0.00 0.00 9,578.95

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

1,336.600 NHEU Local 100.000000 0.00 0.00 0.00 1,336.601.000000

Base 100.000000 0.00 0.00 0.00 1,336.60

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

14,956.510 NHEX Local 100.000000 0.00 0.00 0.00 14,956.511.000000

Base 100.000000 0.00 0.00 0.00 14,956.51

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

69,963.890 NHEY Local 100.000000 0.00 0.00 0.00 69,963.891.000000

Base 100.000000 0.00 0.00 0.00 69,963.89
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

356,409.670 NHEZ Local 100.000000 0.00 0.00 0.00 356,409.671.000000

Base 100.000000 0.00 0.00 0.00 356,409.67

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

64,704.060 NHFI Local 100.000000 0.00 0.00 0.00 64,704.061.000000

Base 100.000000 0.00 0.00 0.00 64,704.06

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

93,366.940 NHFJ Local 100.000000 0.00 0.00 0.00 93,366.941.000000

Base 100.000000 0.00 0.00 0.00 93,366.94

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

5,512,244.920 NHFS Local 100.000000 0.00 0.00 0.00 5,512,244.921.000000

Base 100.000000 0.00 0.00 0.00 5,512,244.92

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

1,940,282.870 NHHL Local 100.000000 0.00 0.00 0.00 1,940,282.871.000000

Base 100.000000 0.00 0.00 0.00 1,940,282.87

31 Dec 2030 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

665,270.240 NHHM Local 100.000000 0.00 0.00 0.00 665,270.241.000000

Base 100.000000 0.00 0.00 0.00 665,270.24

31 Dec 2030 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

334,038.080 NHHO Local 100.000000 0.00 0.00 0.00 334,038.081.000000

Base 100.000000 0.00 0.00 0.00 334,038.08
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

316,722.590 NHHW Local 100.000000 0.00 0.00 0.00 316,722.591.000000

Base 100.000000 0.00 0.00 0.00 316,722.59

31 Dec 2030 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,997.350 NHHY Local 100.000000 0.00 0.00 0.00 32,997.351.000000

Base 100.000000 0.00 0.00 0.00 32,997.35

31 Dec 2030 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,433.520 NHHZ Local 100.000000 0.00 0.00 0.00 4,433.521.000000

Base 100.000000 0.00 0.00 0.00 4,433.52

31 Dec 2030 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,169,548.270 NHID Local 100.000000 0.00 0.00 0.00 1,169,548.271.000000

Base 100.000000 0.00 0.00 0.00 1,169,548.27

0.163% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,851.320 NHDM Local 100.000000 0.00 0.00 0.00 13,851.321.000000

Base 100.000000 0.00 0.00 0.00 13,851.32

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

245,889.650 NHDX Local 100.000000 0.00 0.00 0.00 245,889.651.000000

Base 100.000000 0.00 0.00 0.00 245,889.65

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,725,000.000 NHDY Local 100.000000 0.00 0.00 0.00 5,725,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,725,000.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

92,785.110 NHEB Local 100.000000 0.00 0.00 0.00 92,785.111.000000

Base 100.000000 0.00 0.00 0.00 92,785.11

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

458,831.250 NHEM Local 100.000000 0.00 0.00 0.00 458,831.251.000000

Base 100.000000 0.00 0.00 0.00 458,831.25

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,164.600 NHEU Local 100.000000 0.00 0.00 0.00 1,164.601.000000

Base 100.000000 0.00 0.00 0.00 1,164.60

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

65,744.740 NHEX Local 100.000000 0.00 0.00 0.00 65,744.741.000000

Base 100.000000 0.00 0.00 0.00 65,744.74

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

771.880 NHEY Local 100.000000 0.00 0.00 0.00 771.881.000000

Base 100.000000 0.00 0.00 0.00 771.88

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

346,885.460 NHEZ Local 100.000000 0.00 0.00 0.00 346,885.461.000000

Base 100.000000 0.00 0.00 0.00 346,885.46

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.020 NHFS Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

588,706.790 NHHL Local 100.000000 0.00 0.00 0.00 588,706.791.000000

Base 100.000000 0.00 0.00 0.00 588,706.79

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

80,043.050 NHHO Local 100.000000 0.00 0.00 0.00 80,043.051.000000

Base 100.000000 0.00 0.00 0.00 80,043.05

1.000% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

50,493.770 NHHV Local 100.000000 0.00 0.00 0.00 50,493.771.000000

Base 100.000000 0.00 0.00 0.00 50,493.77

0.163% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,373.570 NHHY Local 100.000000 0.00 0.00 0.00 18,373.571.000000

Base 100.000000 0.00 0.00 0.00 18,373.57

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

84,465.610 NHHZ Local 100.000000 0.00 0.00 0.00 84,465.611.000000

Base 100.000000 0.00 0.00 0.00 84,465.61

31 Dec 2030 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

60,512.500 NHID Local 100.000000 0.00 0.00 0.00 60,512.501.000000

Base 100.000000 0.00 0.00 0.00 60,512.50

0.160% 31 Dec 203086199E9B7 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,874.020 NHDM Local 100.000000 0.00 0.00 0.00 13,874.021.000000

Base 100.000000 0.00 0.00 0.00 13,874.02
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

823,772.750 NHEM Local 100.000000 0.00 0.00 0.00 823,772.751.000000

Base 100.000000 0.00 0.00 0.00 823,772.75

31 Dec 2030 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,735.060 NHEU Local 100.000000 0.00 0.00 0.00 11,735.061.000000

Base 100.000000 0.00 0.00 0.00 11,735.06

31 Dec 2030 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,606.210 NHEX Local 100.000000 0.00 0.00 0.00 52,606.211.000000

Base 100.000000 0.00 0.00 0.00 52,606.21

31 Dec 2030 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

567.000 NHEY Local 100.000000 0.00 0.00 0.00 567.001.000000

Base 100.000000 0.00 0.00 0.00 567.00

31 Dec 2030 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

141,398.040 NHFS Local 100.000000 0.00 0.00 0.00 141,398.041.000000

Base 100.000000 0.00 0.00 0.00 141,398.04

31 Dec 2030 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,754.090 NHHY Local 100.000000 0.00 0.00 0.00 7,754.091.000000

Base 100.000000 0.00 0.00 0.00 7,754.09

31 Dec 2030 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

733.500 NHHZ Local 100.000000 0.00 0.00 0.00 733.501.000000

Base 100.000000 0.00 0.00 0.00 733.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.149% 31 Dec 203086199E9B7 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,497.880 NHDM Local 100.000000 0.00 0.00 0.00 9,497.881.000000

Base 100.000000 0.00 0.00 0.00 9,497.88

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

677,031.220 NHDX Local 100.000000 0.00 0.00 0.00 677,031.221.000000

Base 100.000000 0.00 0.00 0.00 677,031.22

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

397,382.850 NHDZ Local 100.000000 0.00 0.00 0.00 397,382.851.000000

Base 100.000000 0.00 0.00 0.00 397,382.85

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,055,630.610 NHEL Local 100.000000 0.00 0.00 0.00 3,055,630.611.000000

Base 100.000000 0.00 0.00 0.00 3,055,630.61

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,486,601.430 NHEN Local 100.000000 0.00 0.00 0.00 1,486,601.431.000000

Base 100.000000 0.00 0.00 0.00 1,486,601.43

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,046.830 NHEU Local 100.000000 0.00 0.00 0.00 4,046.831.000000

Base 100.000000 0.00 0.00 0.00 4,046.83

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

226,871.840 NHEX Local 100.000000 0.00 0.00 0.00 226,871.841.000000

Base 100.000000 0.00 0.00 0.00 226,871.84
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,168.750 NHEY Local 100.000000 0.00 0.00 0.00 1,168.751.000000

Base 100.000000 0.00 0.00 0.00 1,168.75

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,372.040 NHEZ Local 100.000000 0.00 0.00 0.00 7,372.041.000000

Base 100.000000 0.00 0.00 0.00 7,372.04

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.010 NHFI Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,333.330 NHFS Local 100.000000 0.00 0.00 0.00 10,333.331.000000

Base 100.000000 0.00 0.00 0.00 10,333.33

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,360.880 NHHJ Local 100.000000 0.00 0.00 0.00 2,360.881.000000

Base 100.000000 0.00 0.00 0.00 2,360.88

1.000% 31 Dec 203086199E9B7 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,648,463.360 NHHL Local 100.000000 0.00 0.00 0.00 1,648,463.361.000000

Base 100.000000 0.00 0.00 0.00 1,648,463.36

0.149% 31 Dec 203086199E9B7 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,504,842.930 NHHM Local 100.000000 0.00 0.00 0.00 2,504,842.931.000000

Base 100.000000 0.00 0.00 0.00 2,504,842.93
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,699.610 NHHY Local 100.000000 0.00 0.00 0.00 8,699.611.000000

Base 100.000000 0.00 0.00 0.00 8,699.61

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

43,710.000 NHHZ Local 100.000000 0.00 0.00 0.00 43,710.001.000000

Base 100.000000 0.00 0.00 0.00 43,710.00

31 Dec 2030 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

506,036.340 NHID Local 100.000000 0.00 0.00 0.00 506,036.341.000000

Base 100.000000 0.00 0.00 0.00 506,036.34

0.141% 31 Dec 203086199E9B7 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

65,825.250 NHDF Local 100.000000 0.00 0.00 0.00 65,825.251.000000

Base 100.000000 0.00 0.00 0.00 65,825.25

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,467.700 NHDG Local 100.000000 0.00 0.00 0.00 13,467.701.000000

Base 100.000000 0.00 0.00 0.00 13,467.70

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

48,103.640 NHDM Local 100.000000 0.00 0.00 0.00 48,103.641.000000

Base 100.000000 0.00 0.00 0.00 48,103.64

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

581,606.290 NHDU Local 100.000000 0.00 0.00 0.00 581,606.291.000000

Base 100.000000 0.00 0.00 0.00 581,606.29



Prepared by State StreetPage 140

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

443,120.870 NHDX Local 100.000000 0.00 0.00 0.00 443,120.871.000000

Base 100.000000 0.00 0.00 0.00 443,120.87

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

594,358.260 NHDY Local 100.000000 0.00 0.00 0.00 594,358.261.000000

Base 100.000000 0.00 0.00 0.00 594,358.26

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

584,580.430 NHDZ Local 100.000000 0.00 0.00 0.00 584,580.431.000000

Base 100.000000 0.00 0.00 0.00 584,580.43

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,870.070 NHEU Local 100.000000 0.00 0.00 0.00 37,870.071.000000

Base 100.000000 0.00 0.00 0.00 37,870.07

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

320,564.020 NHEX Local 100.000000 0.00 0.00 0.00 320,564.021.000000

Base 100.000000 0.00 0.00 0.00 320,564.02

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,096.500 NHEY Local 100.000000 0.00 0.00 0.00 1,096.501.000000

Base 100.000000 0.00 0.00 0.00 1,096.50

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

138,293.470 NHHP Local 100.000000 0.00 0.00 0.00 138,293.471.000000

Base 100.000000 0.00 0.00 0.00 138,293.47
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,404.000 NHHY Local 100.000000 0.00 0.00 0.00 23,404.001.000000

Base 100.000000 0.00 0.00 0.00 23,404.00

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

73,334.290 NHHZ Local 100.000000 0.00 0.00 0.00 73,334.291.000000

Base 100.000000 0.00 0.00 0.00 73,334.29

31 Dec 2030 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

438.980 NHIB Local 100.000000 0.00 0.00 0.00 438.981.000000

Base 100.000000 0.00 0.00 0.00 438.98

0.144% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,637.020 NHDM Local 100.000000 0.00 0.00 0.00 12,637.021.000000

Base 100.000000 0.00 0.00 0.00 12,637.02

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

443,021.330 NHDU Local 100.000000 0.00 0.00 0.00 443,021.331.000000

Base 100.000000 0.00 0.00 0.00 443,021.33

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,036,069.390 NHEN Local 100.000000 0.00 0.00 0.00 9,036,069.391.000000

Base 100.000000 0.00 0.00 0.00 9,036,069.39

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,348.640 NHEU Local 100.000000 0.00 0.00 0.00 3,348.641.000000

Base 100.000000 0.00 0.00 0.00 3,348.64
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.141% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

239,312.920 NHFI Local 100.000000 0.00 0.00 0.00 239,312.921.000000

Base 100.000000 0.00 0.00 0.00 239,312.92

0.144% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

193,440.900 NHFJ Local 100.000000 0.00 0.00 0.00 193,440.901.000000

Base 100.000000 0.00 0.00 0.00 193,440.90

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,204,653.210 NHHJ Local 100.000000 0.00 0.00 0.00 1,204,653.211.000000

Base 100.000000 0.00 0.00 0.00 1,204,653.21

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

771,263.440 NHHM Local 100.000000 0.00 0.00 0.00 771,263.441.000000

Base 100.000000 0.00 0.00 0.00 771,263.44

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

227.400 NHHP Local 100.000000 0.00 0.00 0.00 227.401.000000

Base 100.000000 0.00 0.00 0.00 227.40

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,322,225.470 NHHW Local 100.000000 0.00 0.00 0.00 5,322,225.471.000000

Base 100.000000 0.00 0.00 0.00 5,322,225.47

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,173.700 NHHY Local 100.000000 0.00 0.00 0.00 13,173.701.000000

Base 100.000000 0.00 0.00 0.00 13,173.70
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,179.900 NHHZ Local 100.000000 0.00 0.00 0.00 4,179.901.000000

Base 100.000000 0.00 0.00 0.00 4,179.90

31 Dec 2030 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

731,977.150 NHID Local 100.000000 0.00 0.00 0.00 731,977.151.000000

Base 100.000000 0.00 0.00 0.00 731,977.15

0.141% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

474,108.000 NHDZ Local 100.000000 0.00 0.00 0.00 474,108.001.000000

Base 100.000000 0.00 0.00 0.00 474,108.00

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

507,369.390 NHEB Local 100.000000 0.00 0.00 0.00 507,369.391.000000

Base 100.000000 0.00 0.00 0.00 507,369.39

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

832,693.500 NHEM Local 100.000000 0.00 0.00 0.00 832,693.501.000000

Base 100.000000 0.00 0.00 0.00 832,693.50

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,982.800 NHEU Local 100.000000 0.00 0.00 0.00 5,982.801.000000

Base 100.000000 0.00 0.00 0.00 5,982.80

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

641,135.820 NHHM Local 100.000000 0.00 0.00 0.00 641,135.821.000000

Base 100.000000 0.00 0.00 0.00 641,135.82
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

114,074.410 NHHO Local 100.000000 0.00 0.00 0.00 114,074.411.000000

Base 100.000000 0.00 0.00 0.00 114,074.41

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

77,064.210 NHHV Local 100.000000 0.00 0.00 0.00 77,064.211.000000

Base 100.000000 0.00 0.00 0.00 77,064.21

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

44,759.000 NHHY Local 100.000000 0.00 0.00 0.00 44,759.001.000000

Base 100.000000 0.00 0.00 0.00 44,759.00

31 Dec 2030 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

282.800 NHHZ Local 100.000000 0.00 0.00 0.00 282.801.000000

Base 100.000000 0.00 0.00 0.00 282.80

0.151% 31 Dec 203086199E9B7 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,465.000 NHDF Local 100.000000 0.00 0.00 0.00 10,465.001.000000

Base 100.000000 0.00 0.00 0.00 10,465.00

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,644.500 NHDG Local 100.000000 0.00 0.00 0.00 4,644.501.000000

Base 100.000000 0.00 0.00 0.00 4,644.50

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,230.600 NHDM Local 100.000000 0.00 0.00 0.00 19,230.601.000000

Base 100.000000 0.00 0.00 0.00 19,230.60
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,645.000 NHDY Local 100.000000 0.00 0.00 0.00 6,645.001.000000

Base 100.000000 0.00 0.00 0.00 6,645.00

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,539,171.580 NHDZ Local 100.000000 0.00 0.00 0.00 1,539,171.581.000000

Base 100.000000 0.00 0.00 0.00 1,539,171.58

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.570 NHEG Local 100.000000 0.00 0.00 0.00 0.571.000000

Base 100.000000 0.00 0.00 0.00 0.57

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

588,107.950 NHEH Local 100.000000 0.00 0.00 0.00 588,107.951.000000

Base 100.000000 0.00 0.00 0.00 588,107.95

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,183,407.500 NHEM Local 100.000000 0.00 0.00 0.00 1,183,407.501.000000

Base 100.000000 0.00 0.00 0.00 1,183,407.50

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

109,645.590 NHEX Local 100.000000 0.00 0.00 0.00 109,645.591.000000

Base 100.000000 0.00 0.00 0.00 109,645.59

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

88,605.420 NHFS Local 100.000000 0.00 0.00 0.00 88,605.421.000000

Base 100.000000 0.00 0.00 0.00 88,605.42
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

916,152.110 NHHL Local 100.000000 0.00 0.00 0.00 916,152.111.000000

Base 100.000000 0.00 0.00 0.00 916,152.11

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,695.290 NHHM Local 100.000000 0.00 0.00 0.00 11,695.291.000000

Base 100.000000 0.00 0.00 0.00 11,695.29

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,580.000 NHHO Local 100.000000 0.00 0.00 0.00 2,580.001.000000

Base 100.000000 0.00 0.00 0.00 2,580.00

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

448,967.120 NHHV Local 100.000000 0.00 0.00 0.00 448,967.121.000000

Base 100.000000 0.00 0.00 0.00 448,967.12

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

69,262,374.680 NHHW Local 100.000000 0.00 0.00 0.00 69,262,374.681.000000

Base 100.000000 0.00 0.00 0.00 69,262,374.68

31 Dec 2030 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

566,772.750 NHHY Local 100.000000 0.00 0.00 0.00 566,772.751.000000

Base 100.000000 0.00 0.00 0.00 566,772.75

0.144% 31 Dec 203086199E9B7 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

281,965.630 NHIB Local 100.000000 0.00 0.00 0.00 281,965.631.000000

Base 100.000000 0.00 0.00 0.00 281,965.63
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.151% 31 Dec 203086199E9B7 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

412,664.670 NHID Local 100.000000 0.00 0.00 0.00 412,664.671.000000

Base 100.000000 0.00 0.00 0.00 412,664.67

0.160% 31 Dec 203086199E9B7 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

110,258.000 NHDF Local 100.000000 0.00 0.00 0.00 110,258.001.000000

Base 100.000000 0.00 0.00 0.00 110,258.00

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,071.850 NHDG Local 100.000000 0.00 0.00 0.00 45,071.851.000000

Base 100.000000 0.00 0.00 0.00 45,071.85

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

157,641.280 NHDM Local 100.000000 0.00 0.00 0.00 157,641.281.000000

Base 100.000000 0.00 0.00 0.00 157,641.28

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

691,340.530 NHDU Local 100.000000 0.00 0.00 0.00 691,340.531.000000

Base 100.000000 0.00 0.00 0.00 691,340.53

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,463.180 NHDX Local 100.000000 0.00 0.00 0.00 5,463.181.000000

Base 100.000000 0.00 0.00 0.00 5,463.18

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

138,465.490 NHDZ Local 100.000000 0.00 0.00 0.00 138,465.491.000000

Base 100.000000 0.00 0.00 0.00 138,465.49
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

111,355.310 NHEB Local 100.000000 0.00 0.00 0.00 111,355.311.000000

Base 100.000000 0.00 0.00 0.00 111,355.31

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,836,401.440 NHEG Local 100.000000 0.00 0.00 0.00 1,836,401.441.000000

Base 100.000000 0.00 0.00 0.00 1,836,401.44

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

283,970.960 NHEH Local 100.000000 0.00 0.00 0.00 283,970.961.000000

Base 100.000000 0.00 0.00 0.00 283,970.96

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

628,664.750 NHEM Local 100.000000 0.00 0.00 0.00 628,664.751.000000

Base 100.000000 0.00 0.00 0.00 628,664.75

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,659,387.730 NHEN Local 100.000000 0.00 0.00 0.00 3,659,387.731.000000

Base 100.000000 0.00 0.00 0.00 3,659,387.73

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

210,551.480 NHEX Local 100.000000 0.00 0.00 0.00 210,551.481.000000

Base 100.000000 0.00 0.00 0.00 210,551.48

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,293.500 NHEY Local 100.000000 0.00 0.00 0.00 2,293.501.000000

Base 100.000000 0.00 0.00 0.00 2,293.50
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,465.260 NHEZ Local 100.000000 0.00 0.00 0.00 22,465.261.000000

Base 100.000000 0.00 0.00 0.00 22,465.26

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

144,625.000 NHFJ Local 100.000000 0.00 0.00 0.00 144,625.001.000000

Base 100.000000 0.00 0.00 0.00 144,625.00

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

233,722.050 NHHJ Local 100.000000 0.00 0.00 0.00 233,722.051.000000

Base 100.000000 0.00 0.00 0.00 233,722.05

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,544.420 NHHL Local 100.000000 0.00 0.00 0.00 5,544.421.000000

Base 100.000000 0.00 0.00 0.00 5,544.42

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,355.200 NHHV Local 100.000000 0.00 0.00 0.00 32,355.201.000000

Base 100.000000 0.00 0.00 0.00 32,355.20

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,447,344.440 NHHW Local 100.000000 0.00 0.00 0.00 51,447,344.441.000000

Base 100.000000 0.00 0.00 0.00 51,447,344.44

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

135,750.980 NHHY Local 100.000000 0.00 0.00 0.00 135,750.981.000000

Base 100.000000 0.00 0.00 0.00 135,750.98



Prepared by State StreetPage 150

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,994.920 NHHZ Local 100.000000 0.00 0.00 0.00 24,994.921.000000

Base 100.000000 0.00 0.00 0.00 24,994.92

86199E9B7 Total

0.00 0.000.00875,914,999.810 Local 875,914,999.81

Base 0.00 0.00 0.00 875,914,999.81

0.01%   25 Aug 20119127952A8 25 May 2011 25 May 2011 USD/FEDCITIGROUPTREASURY BILL

25,000.000 NHEM Local 99.989760 0.00 0.00 0.00 24,997.441.000000

Base 99.989760 0.00 0.00 0.00 24,997.44

0.01%   07 Jul 20119127952X8 07 Apr 2011 13 Apr 2011 USD/FED6 CITIGROUPGLOBAL MARKETS INCTREASURY BILL

6,320,000.000 NHEM Local 99.987361 0.00 0.00 0.00 6,319,201.221.000000

Base 99.987361 0.00 0.00 0.00 6,319,201.22

US DOLLAR  Total

0.00Local989,716,963.420

0.00Base

0.00

0.00

0.00

0.00

989,716,162.08

989,716,162.08

CASH EQUIVALENTS  Total

989,716,963.420
Base 0.00 0.00 0.00 989,716,162.08

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV607614005 20 May 2011 OPEN AUD/AU8AUTREPAT-DIV REWESTPAC BANKING CORP

4,623.000 NHHJ Local 21.780912 0.00 0.00 0.00 100,693.160.939408

Base 23.185785 0.00 0.00 0.00 107,187.89
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COMMON STOCK NPV612117903 09 Jun 2011 15 Jun 2011 AUD/AU8UBS AGLYNAS CORP LTD

361,600.000 NHEG Local 2.109500 0.00 1,220.47 0.00 764,015.670.939805

Base 2.244615 0.00 1,298.64 0.00 812,951.27

COMMON STOCK NPV616150009 03 Jun 2011 08 Jun 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLCCALTEX AUSTRALIA LTD

29,492.000 NHHV Local 13.682900 0.00 242.12 0.00 403,778.200.933402

Base 14.659172 0.00 259.40 0.00 432,587.67

06 Jun 2011 09 Jun 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLC

21,428.000 NHHV Local 13.431000 0.00 172.68 0.00 287,972.140.931315

Base 14.421544 0.00 185.42 0.00 309,210.25

07 Jun 2011 10 Jun 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLC

28,789.000 NHHV Local 13.209200 0.00 228.17 0.00 380,507.820.933707

Base 14.147050 0.00 244.37 0.00 407,523.79

08 Jun 2011 14 Jun 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLC

32,891.000 NHHV Local 12.873800 0.00 254.06 0.00 423,686.210.940336

Base 13.690638 0.00 270.18 0.00 450,568.96

616150009 Total

897.03 0.000.00112,600.000 Local 1,495,944.37

Base 0.00 959.37 0.00 1,599,890.67

COMMON STOCK NPV621486901 28 Mar 2011 CANCEL AUD/AU8NEW TO ORD NON CASHORIGIN ENERGY LTD

-11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 -148,551.001.005076

Base 12.934345 0.00 0.00 0.00 -147,800.76

06 Apr 2011 06 Apr 2011 AUD/AU8CUSIP CHANGE NON CASH

11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 148,551.001.005076

Base 12.934345 0.00 0.00 0.00 147,800.76
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02 May 2011 02 May 2011 AUD/AU8CUSIP CHANGE NON CASH

11,427.000 NHHJ Local 15.271955 0.00 0.00 0.00 174,512.641.081982

Base 14.114797 0.00 0.00 0.00 161,289.79

621486901 Total

0.00 0.000.0011,427.000 Local 174,512.64

Base 0.00 0.00 0.00 161,289.79

COMMON STOCK NPV622010007 31 Mar 2011 04 Apr 2011 AUD/AU84 AUTREPAT-DIV RERIO TINTO LTD

100.000 NHHJ Local 85.155100 0.00 0.00 0.00 8,515.510.965437

Base 88.203684 0.00 0.00 0.00 8,820.37

COMMON STOCK NPV623864006 14 Jun 2011 OPEN AUD/AU8AUTREPAT-DIV RECSR LTD

40.000 NHHJ Local 2.880500 0.00 0.00 0.00 115.220.935454

Base 3.079253 0.00 0.00 0.00 123.17

COMMON STOCK NPV629372905 26 May 2011 31 May 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCONESTEEL LTD

97,415.000 NHHV Local 1.786300 0.00 104.41 0.00 174,116.820.944332

Base 1.891602 0.00 110.56 0.00 184,380.94

30 May 2011 02 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

300,000.000 NHHV Local 1.870400 0.00 336.67 0.00 561,456.670.933663

Base 2.003292 0.00 360.59 0.00 601,348.31

31 May 2011 03 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

9,478.000 NHHV Local 1.879099 0.00 10.69 0.00 17,820.790.938174

Base 2.002932 0.00 11.39 0.00 18,995.19

01 Jun 2011 06 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

90,283.000 NHHV Local 1.874600 0.00 101.55 0.00 169,346.060.933184

Base 2.008821 0.00 108.82 0.00 181,471.24
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02 Jun 2011 07 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

209,224.000 NHHV Local 1.844400 0.00 231.54 0.00 386,124.280.941797

Base 1.958384 0.00 245.85 0.00 409,986.74

629372905 Total

784.86 0.000.00706,400.000 Local 1,308,864.62

Base 0.00 837.21 0.00 1,396,182.42

COMMON STOCK NPV631771904 16 Jun 2011 21 Jun 2011 AUD/AU8G TRADE SERVICES LTDENERGY RESOURCES OF AUST

3,544.000 NHHJ Local 4.171501 0.00 14.78 0.00 14,798.580.948677

Base 4.397177 0.00 15.58 0.00 15,599.18

COMMON STOCK NPV639782903 09 Jun 2011 10 Jun 2011 AUD/AU8NEW TO ORD NON CASHOZ MINERALS LTD

30,918.000 NHHJ Local 15.551799 0.00 0.00 0.00 480,830.541.047265

Base 14.849921 0.00 0.00 0.00 459,129.88

COMMON STOCK NPV645800004 01 Jun 2011 OPEN AUD/AU8AUTREPAT-DIV REORICA LTD

117.000 NHHJ Local 25.770341 0.00 0.00 0.00 3,015.130.933184

Base 27.615498 0.00 0.00 0.00 3,231.01

COMMON STOCK NPV647654904 09 Jun 2011 15 Jun 2011 AUD/AU8UBS AGREGIS RESOURCES LTD

266,563.000 NHEG Local 2.271400 0.00 968.75 0.00 606,439.950.939805

Base 2.416884 0.00 1,030.80 0.00 645,282.74

10 Jun 2011 16 Jun 2011 AUD/AU8UBS AG

64,537.000 NHEG Local 2.307100 0.00 238.23 0.00 149,131.540.946387

Base 2.437798 0.00 251.73 0.00 157,579.87

647654904 Total

1,206.98 0.000.00331,100.000 Local 755,571.49

Base 0.00 1,282.53 0.00 802,862.61
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COMMON STOCK NPV651122004 21 Apr 2011 27 Apr 2011 AUD/AU8NEW TO ORD NON CASHLEIGHTON HOLDINGS LTD

655.000 NHHJ Local 22.500000 0.00 0.00 0.00 14,737.500.950390

Base 23.674489 0.00 0.00 0.00 15,506.79

COMMON STOCK NPV665760005 16 Mar 2011 08 Apr 2011 AUD/AU8AUTREPAT-DIV REOIL SEARCH LTD

184.000 NHEH Local 6.926847 0.00 0.00 0.00 1,274.541.016105

Base 6.817058 0.00 0.00 0.00 1,254.34

COMMON STOCK NPV670995901 01 Apr 2011 AUD/AU8NEW TO ORD NON CASHAMP LTD

6,882.000 NHHJ Local 9.614899 0.00 0.00 0.00 66,169.741.089448

Base 8.825476 0.00 0.00 0.00 60,736.93

01 Apr 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-6,882.000 NHHJ Local 9.614899 0.00 0.00 0.00 -66,169.741.089448

Base 8.825476 0.00 0.00 0.00 -60,736.93

01 Apr 2011 01 Apr 2011 AUD/AU8NEW TO ORD NON CASH

6,882.000 NHHJ Local 9.614899 0.00 0.00 0.00 66,169.741.089448

Base 8.825476 0.00 0.00 0.00 60,736.93

04 Mar 2011 08 Apr 2011 AUD/AU8AUTREPAT-DIV RE

1,641.000 NHHJ Local 5.341499 0.00 0.00 0.00 8,765.400.989120

Base 5.400254 0.00 0.00 0.00 8,861.82

670995901 Total

0.00 0.000.008,523.000 Local 74,935.14

Base 0.00 0.00 0.00 69,598.75

COMMON STOCK NPV671574002 10 Mar 2011 11 Apr 2011 AUD/AU8AUTREPAT-DIV REQBE INSURANCE GROUP LTD

18,412.000 NHHP Local 16.790748 0.00 0.00 0.00 309,151.260.998452

Base 16.816780 0.00 0.00 0.00 309,630.57
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COMMON STOCK NPV698123908 25 Mar 2011 29 Apr 2011 AUD/AU8AUTREPAT-DIV REWOOLWORTHS LTD

35.000 NHHJ Local 27.425142 0.00 0.00 0.00 959.880.972526

Base 28.199906 0.00 0.00 0.00 987.00

25 Mar 2011 29 Apr 2011 AUD/AU8AUTREPAT-DIV RE

388.000 NHHP Local 26.907525 0.00 0.00 0.00 10,440.120.972526

Base 27.667666 0.00 0.00 0.00 10,735.05

698123908 Total

0.00 0.000.00423.000 Local 11,400.00

Base 0.00 0.00 0.00 11,722.05

COMMON STOCK918GLS903 14 Apr 2011 21 Apr 2011 AUD/AU8UBS SECURITIES ASIA LTDLEIGHTON HOLDINGS LTD

655.000 NHHJ Local 22.500000 0.00 0.00 0.00 14,737.500.950390

Base 23.674492 0.00 0.00 0.00 15,506.79

EXP 06MAY2011983WTQ904 12 Apr 2011 13 Apr 2011 AUD/AU8RIGHTS ISSUE (NON CASH)LEIGHTON HOLDINGS LTD NON RTS

654.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.947680

Base 0.000000 0.00 0.00 0.00 0.00

RIGHTS EXP 03MAY2011987XWS900 11 Apr 2011 12 Apr 2011 AUD/AU8RIGHTS ISSUE (NON CASH)SOUTHERN CROSS MEDIA GROUP RTS

104,228.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.949080

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPV99QCKA905 01 Apr 2011 AUD/AU8MERGER NON CASHAMP LTD NEW SHARES

6,882.000 NHHJ Local 12.161299 0.00 0.00 0.00 83,694.061.100242

Base 11.053290 0.00 0.00 0.00 76,068.74

01 Apr 2011 CANCEL AUD/AU8MERGER NON CASH

-6,882.000 NHHJ Local 12.161299 0.00 0.00 0.00 -83,694.061.100242

Base 11.053290 0.00 0.00 0.00 -76,068.74
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01 Apr 2011 01 Apr 2011 AUD/AU8MERGER NON CASH

6,882.000 NHHJ Local 13.103342 0.00 0.00 0.00 90,177.201.089448

Base 12.027504 0.00 0.00 0.00 82,773.28

99QCKA905 Total

0.00 0.000.006,882.000 Local 90,177.20

Base 0.00 0.00 0.00 82,773.28

COMMON STOCK NPVB0ZNPN904 24 Mar 2011 14 Apr 2011 AUD/AU8AUTREPAT-DIV REAGL ENERGY LTD

61.000 NHHJ Local 14.181475 0.00 0.00 0.00 865.070.978665

Base 14.490633 0.00 0.00 0.00 883.93

COMMON STOCK NPVB12CM3909 07 Apr 2011 12 Apr 2011 AUD/AU8ITG AUSTRALIA LTD.LINC ENERGY LTD

135,695.000 NHEG Local 2.852500 0.00 619.31 0.00 387,689.300.956434

Base 2.982433 0.00 647.52 0.00 405,348.72

08 Apr 2011 13 Apr 2011 AUD/AU8ITG AUSTRALIA LTD.

23,905.000 NHEG Local 2.919000 0.00 111.65 0.00 69,890.350.949668

Base 3.073706 0.00 117.57 0.00 73,594.51

B12CM3909 Total

730.96 0.000.00159,600.000 Local 457,579.65

Base 0.00 765.09 0.00 478,943.23

COMMON STOCK NPVB12TY1903 09 Jun 2011 15 Jun 2011 AUD/AU8GOLDMAN SACHS + COADITYA BIRLA MINERALS LTD

88,456.000 NHEG Local 1.702800 0.00 241.00 0.00 150,863.880.939805

Base 1.811865 0.00 256.44 0.00 160,526.79

10 Jun 2011 16 Jun 2011 AUD/AU8GOLDMAN SACHS + CO

164,544.000 NHEG Local 1.693400 0.00 445.82 0.00 279,084.630.946387

Base 1.789331 0.00 471.08 0.00 294,894.83
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B12TY1903 Total

686.82 0.000.00253,000.000 Local 429,948.51

Base 0.00 727.52 0.00 455,421.62

COMMON STOCKB1Z71X901 09 Jun 2011 15 Jun 2011 AUD/AU8 0.01GOLDMAN SACHS + COFORGE GROUP LTD

61,962.000 NHEG Local 5.297300 0.00 525.17 0.00 328,756.470.939805

Base 5.636595 0.00 558.81 0.00 349,813.49

10 Jun 2011 16 Jun 2011 AUD/AU8 0.01GOLDMAN SACHS + CO

22,438.000 NHEG Local 5.419900 0.00 194.58 0.00 121,806.300.946387

Base 5.726938 0.00 205.60 0.00 128,706.65

B1Z71X901 Total

719.75 0.000.0084,400.000 Local 450,562.77

Base 0.00 764.41 0.00 478,520.14

COMMON STOCK NPVB28YTC906 13 May 2011 OPEN AUD/AU8AUTREPAT-DIV REMACQUARIE GROUP LTD

316.000 NHHJ Local 34.636075 0.00 0.00 0.00 10,945.000.946790

Base 36.582637 0.00 0.00 0.00 11,560.11

COMMON STOCKB3QRPV901 30 May 2011 06 Jun 2011 AUD/AU8REVERSE SPLIT NON CASHOZ MINERALS LTD NPV DFD

30,918.000 NHHJ Local 15.551799 0.00 0.00 0.00 480,830.541.047265

Base 14.849921 0.00 0.00 0.00 459,129.88

COMMON STOCKB3SDQN907 18 Mar 2011 CANCEL AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)ORIGIN ENERGY LTD

-11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 -148,551.001.005076

Base 12.934345 0.00 0.00 0.00 -147,800.76

26 Apr 2011 26 Apr 2011 AUD/AU8CUSIP CHANGE NON CASH

11,427.000 NHHJ Local 15.271955 0.00 0.00 0.00 174,512.641.081982

Base 14.114797 0.00 0.00 0.00 161,289.79
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B3SDQN907 Total

0.00 0.000.000.000 Local 25,961.64

Base 0.00 0.00 0.00 13,489.03

AUSTRALIAN DOLLAR  Total

0.00Local2,231,380.000

0.00Base

0.00

0.00

6,261.65

6,650.35

7,479,983.25

7,771,208.77

BRAZILIAN REAL

PREFERENCE229258900 13 May 2011 18 May 2011 BRL/BR3CONVERSION NON CASHTIM PARTICIPACOES SA PREF

17.000 NHHJ Local 7.061176 0.00 0.00 0.00 120.041.622162

Base 4.352941 0.00 0.00 0.00 74.00

PREFERENCE268453008 17 Jun 2011 22 Jun 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDPETROBRAS   PETROLEO BRAS PR

15,000.000 NHHJ Local 23.281500 0.00 403.35 120.48 349,746.331.596750

Base 14.580554 0.00 252.61 75.45 219,036.37

EXP 01JUN11977KKJ903 02 May 2011 05 May 2011 BRL/BR33 RIGHTS ISSUE (NON CASH)ITAUSA INVESTIMENTOS RTS

1,221.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.572900

Base 0.000000 0.00 0.00 0.00 0.00

RTS 15JUN2011977NSD902 17 May 2011 20 May 2011 BRL/BR3RIGHTS ISSUE (NON CASH)CETIP SA BALCAO

2,962.000 NHHP Local 0.000000 0.00 0.00 0.00 0.001.632900

Base 0.000000 0.00 0.00 0.00 0.00

RIGHTS EXP 02JUN11987MMD908 02 May 2011 05 May 2011 BRL/BR3RIGHTS ISSUE (NON CASH)CIA DE BEBIDAS DAS AME PREF

201.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.575000

Base 0.000000 0.00 0.00 0.00 0.00
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RECEIPTACI00MP41 30 May 2011 01 Jun 2011 BRL/BR3RIGHTS EXERCISEDCIA DE BEBIDAS DAS AMER RCT

201.000 NHHJ Local 44.960000 0.00 0.00 0.00 9,036.961.595850

Base 28.173074 0.00 0.00 0.00 5,662.79

13 Jun 2011 BRL/BR3SUBSCRIPTION OFFER

17.000 NHHJ Local 44.960000 0.00 0.00 0.00 764.321.589950

Base 28.277619 0.00 0.00 0.00 480.72

13 Jun 2011 CANCEL BRL/BR3SUBSCRIPTION OFFER

-17.000 NHHJ Local 44.960000 0.00 0.00 0.00 -764.321.589950

Base 28.277619 0.00 0.00 0.00 -480.72

13 Jun 2011 14 Jun 2011 BRL/BR31 SUBSCRIPTION OFFER

17.000 NHHJ Local 44.960000 0.00 0.00 0.00 764.321.589950

Base 28.277619 0.00 0.00 0.00 480.72

ACI00MP41 Total

0.00 0.000.00218.000 Local 9,801.28

Base 0.00 0.00 0.00 6,143.51

PREFERENCEB0774N903 04 May 2011 09 May 2011 BRL/BR3 0.02CITIGROUPGLOBAL MARKETS INC.BRASKEM SA PREF A

13,600.000 NHHJ Local 20.949600 0.00 329.08 98.30 285,341.941.604250

Base 13.058813 0.00 205.13 61.27 177,866.26

PREFERENCEB08ZWF906 08 Jun 2011 13 Jun 2011 BRL/BR3MERGER NON CASHTELECOMUNICACOES DE SAO PREF

4,665.000 NHHJ Local 29.146859 0.00 0.00 0.00 135,970.101.796679

Base 16.222630 0.00 0.00 0.00 75,678.57

COMMON STOCK NPVB19RPM904 04 May 2011 09 May 2011 BRL/BR3 0.01CITIGROUPGLOBAL MARKETS INC.OGX PETROLEO E GAS PARTICIPA

27,400.000 NHHJ Local 15.492300 0.00 490.28 146.45 425,125.751.604250

Base 9.657036 0.00 305.61 91.29 264,999.69
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COMMON STOCK NPVB1LH3Y900 15 Jun 2011 17 Jun 2011 BRL/BR3CONVERSION NON CASHB2W COM GLOBAL DO VAREJO

3,607.000 NHHJ Local 21.620000 0.00 0.00 0.00 77,983.341.582833

Base 13.659055 0.00 0.00 0.00 49,268.21

COMMON STOCK NPVB1Z8B6907 09 May 2011 12 May 2011 BRL/BR3 0.04BANCO SANTANDER CENTRAL HISPANOREDECARD SA

18,225.000 NHHP Local 24.375200 0.00 1,110.60 0.00 445,348.621.622150

Base 15.026477 0.00 684.65 0.00 274,542.19

09 May 2011 BRL/BR3 0.04UBS AG

3,309.000 NHHP Local 24.400000 0.00 201.85 0.00 80,941.451.622150

Base 15.041766 0.00 124.43 0.00 49,897.64

09 May 2011 CANCEL BRL/BR3 0.04UBS AG

-3,309.000 NHHP Local 24.400000 0.00 -201.85 0.00 -80,941.451.622150

Base 15.041766 0.00 -124.43 0.00 -49,897.64

10 May 2011 13 May 2011 BRL/BR3 0.02GOLDMAN SACHS + CO

4,900.000 NHHP Local 24.550800 0.00 180.45 41.50 120,520.871.607450

Base 15.273134 0.00 112.26 25.82 74,976.43

09 May 2011 12 May 2011 BRL/BR3 0.04UBS AG

3,309.000 NHHP Local 24.400000 0.00 201.85 0.00 80,941.451.622150

Base 15.041766 0.00 124.43 0.00 49,897.64

11 May 2011 16 May 2011 BRL/BR3 0.02GOLDMAN SACHS + CO

13,171.000 NHHP Local 24.171301 0.00 477.54 109.83 318,947.571.619250

Base 14.927467 0.00 294.91 67.83 196,972.41

12 May 2011 17 May 2011 BRL/BR3 0.02GOLDMAN SACHS + CO

6,800.000 NHHP Local 23.975600 0.00 244.55 56.25 163,334.881.619800

Base 14.801580 0.00 150.98 34.73 100,836.45

13 May 2011 18 May 2011 BRL/BR3 0.02GOLDMAN SACHS + CO

7,600.000 NHHP Local 23.725400 0.00 270.47 62.21 180,645.721.639250

Base 14.473326 0.00 165.00 37.95 110,200.23
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B1Z8B6907 Total

2,485.46 269.790.0054,005.000 Local 1,309,739.11

Base 0.00 1,532.23 166.33 807,425.35

COMMON STOCK NPVB27WY8904 04 May 2011 09 May 2011 BRL/BR3 0.01CITIGROUPGLOBAL MARKETS INC.DURATEX SA

4,200.000 NHHJ Local 13.010000 0.00 63.11 18.85 54,723.961.604250

Base 8.109709 0.00 39.34 11.75 34,111.87

EXP 12MAY2011B3T45H902 12 Apr 2011 15 Apr 2011 BRL/BR3RIGHTS ISSUE (NON CASH)TIM PARTICIPACOES SA RTS PREF

17.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.590500

Base 0.000000 0.00 0.00 0.00 0.00

RECEIPTB43MJY906 13 Jun 2011 15 Jun 2011 BRL/BR3RIGHTS EXERCISEDCETIP SA RECEIPTS

2,962.000 NHHP Local 21.810000 0.00 0.00 0.00 64,601.221.589950

Base 13.717412 0.00 0.00 0.00 40,630.98

COMMON STOCKB4624C901 10 May 2011 12 May 2011 BRL/BR3RIGHTS EXERCISEDTIM PARTICIPACOES SA

17.000 NHHJ Local 7.061176 0.00 0.00 0.00 120.041.622150

Base 4.352974 0.00 0.00 0.00 74.00

COMMON STOCKB56K92905 20 Apr 2011 26 Apr 2011 BRL/BR3RIGHTS EXERCISEDB2W COM GLOBAL DO VAREJO RCP

3,172.000 NHHJ Local 21.620000 0.00 0.00 0.00 68,578.641.579300

Base 13.689609 0.00 0.00 0.00 43,423.44

05 May 2011 BRL/BR3SUBSCRIPTION OFFER

343.000 NHHJ Local 21.620000 0.00 0.00 0.00 7,415.661.604250

Base 13.476703 0.00 0.00 0.00 4,622.51

05 May 2011 CANCEL BRL/BR3SUBSCRIPTION OFFER

-343.000 NHHJ Local 21.620000 0.00 0.00 0.00 -7,415.661.604250

Base 13.476703 0.00 0.00 0.00 -4,622.51
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05 May 2011 06 May 2011 BRL/BR3SUBSCRIPTION OFFER

343.000 NHHJ Local 21.620000 0.00 0.00 0.00 7,415.661.604250

Base 13.476703 0.00 0.00 0.00 4,622.51

17 May 2011 18 May 2011 BRL/BR3SUBSCRIPTION OFFER

92.000 NHHJ Local 21.620000 0.00 0.00 0.00 1,989.041.627350

Base 13.285403 0.00 0.00 0.00 1,222.26

B56K92905 Total

0.00 0.000.003,607.000 Local 77,983.34

Base 0.00 0.00 0.00 49,268.21

COMMON STOCK BRL1.B614LY900 30 May 2011 02 Jun 2011 BRL/BR3REVERSE SPLIT NON CASHCIELO SA

19,222.000 NHHJ Local 37.531872 0.00 0.00 0.00 721,437.651.785885

Base 21.015835 0.00 0.00 0.00 403,966.39

RECEIPTB67RRT908 30 May 2011 10 Jun 2011 BRL/BR3RIGHTS EXERCISEDITAUSA INV ITAU RCT

1,221.000 NHHJ Local 10.000000 0.00 0.00 0.00 12,210.001.595850

Base 6.266253 0.00 0.00 0.00 7,651.10

14 Jun 2011 14 Jun 2011 BRL/BR3SUBSCRIPTION OFFER

65.000 NHHJ Local 10.000000 0.00 0.00 0.00 650.001.589950

Base 6.289506 0.00 0.00 0.00 408.82

B67RRT908 Total

0.00 0.000.001,286.000 Local 12,860.00

Base 0.00 0.00 0.00 8,059.92

BRAZILIAN REAL  Total

0.00Local154,207.000

0.00Base

653.87

406.09

3,771.28

2,334.92

3,525,554.10

2,136,603.33

CANADIAN DOLLAR
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COMMON STOCK NPV05155C956 14 Jun 2011 14 Jun 2011 CAD/CANCUSIP CHANGE NON CASHAURICO GOLD INC

80,400.000 NHEG Local 9.280379 0.00 0.00 0.00 746,142.550.970135

Base 9.566071 0.00 0.00 0.00 769,112.15

COMMON STOCK11283W955 10 Jun 2011 CAD/CANRIGHTS SUBSCRIBED (NON CASH)BROOKFIELD RESIDENTIAL PROPE

62.000 NHHJ Local 0.660806 0.00 0.00 0.00 40.970.977350

Base 0.676120 0.00 0.00 0.00 41.92

10 Jun 2011 CANCEL CAD/CANRIGHTS SUBSCRIBED (NON CASH)

-62.000 NHHJ Local 0.660806 0.00 0.00 0.00 -40.970.977350

Base 0.676120 0.00 0.00 0.00 -41.92

10 Jun 2011 15 Jun 2011 USD/CAN5 RIGHTS SUBSCRIBED (NON CASH)

62.000 NHHJ Local 0.645806 0.00 0.00 0.00 40.040.977300

Base 0.660806 0.00 0.00 0.00 40.97

11283W955 Total

0.00 0.000.0062.000 Local 40.04

Base 0.00 0.00 0.00 40.97

COMMON STOCK NPV129584959 09 Jun 2011 14 Jun 2011 CAD/CAN 0.04GOLDMAN SACHS + COCALFRAC WELL SERVICES LTD

14,900.000 NHEG Local 32.494700 0.00 596.00 0.00 484,767.030.973300

Base 33.386109 0.00 612.35 0.00 498,065.38

10 Jun 2011 15 Jun 2011 CAD/CAN 0.04GOLDMAN SACHS + CO

2,600.000 NHEG Local 32.075700 0.00 104.00 0.00 83,500.820.976950

Base 32.832489 0.00 106.45 0.00 85,470.92

129584959 Total

700.00 0.000.0017,500.000 Local 568,267.85

Base 0.00 718.80 0.00 583,536.30
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COMMON STOCK NPV13643E956 04 May 2011 09 May 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.CANADIAN OIL SANDS LTD

500.000 NHHJ Local 31.268400 0.00 7.50 0.00 15,641.700.957950

Base 32.640952 0.00 7.83 0.00 16,328.31

15 Jun 2011 20 Jun 2011 CAD/CAN 0.01ITG CANADA

3,400.000 NHHJ Local 28.047700 0.00 45.90 0.00 95,408.080.977950

Base 28.680096 0.00 46.93 0.00 97,559.26

13643E956 Total

53.40 0.000.003,900.000 Local 111,049.78

Base 0.00 54.76 0.00 113,887.57

COMMON STOCK138873955 13 May 2011 18 May 2011 CAD/CAN 0.04ITG CANADACANYON SERVICES GROUP INC

17,800.000 NHEG Local 15.274888 0.00 712.00 0.00 272,605.010.970800

Base 15.734330 0.00 733.42 0.00 280,804.50

16 May 2011 19 May 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

11,900.000 NHEG Local 14.920700 0.00 476.00 0.00 178,032.330.970200

Base 15.378994 0.00 490.62 0.00 183,500.65

138873955 Total

1,188.00 0.000.0029,700.000 Local 450,637.34

Base 0.00 1,224.04 0.00 464,305.15

COMMON STOCK NPV29669R952 20 May 2011 27 May 2011 CAD/CAN1 CREDIT SUISSE SECURITIES (USA) LLCESSENTIAL ENERGY SERVICES LT

35,500.000 NHHV Local 2.070000 0.00 36.74 0.00 73,521.740.973550

Base 2.126239 0.00 37.74 0.00 75,519.22

24 May 2011 30 May 2011 CAD/CAN3 ITG CANADA

39,800.000 NHHV Local 2.058500 0.00 32.77 0.00 81,961.070.977400

Base 2.106098 0.00 33.53 0.00 83,856.22
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25 May 2011 31 May 2011 CAD/CAN1 CREDIT SUISSE SECURITIES (USA) LLC

77,300.000 NHHV Local 2.030000 0.00 78.46 0.00 156,997.460.976500

Base 2.078853 0.00 80.35 0.00 160,775.69

26 May 2011 31 May 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

22,000.000 NHHV Local 2.028900 0.00 22.32 0.00 44,658.120.981000

Base 2.068196 0.00 22.75 0.00 45,523.06

01 Jun 2011 10 Jun 2011 CAD/CAN4 ITG CANADA

25,800.000 NHHV Local 1.907700 0.00 19.69 0.00 49,238.350.971350

Base 1.963968 0.00 20.27 0.00 50,690.64

02 Jun 2011 10 Jun 2011 CAD/CAN3 CREDIT SUISSE SECURITIES (USA) LLC

55,800.000 NHHV Local 1.930000 0.00 53.84 0.00 107,747.840.979350

Base 1.970695 0.00 54.98 0.00 110,019.75

03 Jun 2011 09 Jun 2011 CAD/CAN1 ITG CANADA

3,800.000 NHHV Local 1.888200 0.00 2.87 0.00 7,178.030.977000

Base 1.932651 0.00 2.94 0.00 7,347.01

06 Jun 2011 10 Jun 2011 CAD/CAN 0.011 UBS SECURITIES CANADA INC

99,000.000 NHHV Local 1.887800 0.00 693.00 0.00 187,585.200.978450

Base 1.929378 0.00 708.26 0.00 191,716.69

29669R952 Total

939.69 0.000.00359,000.000 Local 708,887.81

Base 0.00 960.82 0.00 725,448.28

REIT NPV302251954 07 Apr 2011 12 Apr 2011 CAD/CAN 0.04G TRADE SERVICES LTDEXTENDICARE REAL ESTATE INVE

4,300.000 NHEG Local 13.015000 0.00 172.00 0.00 56,136.500.959350

Base 13.566477 0.00 179.29 0.00 58,515.14
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08 Apr 2011 13 Apr 2011 CAD/CAN 0.04G TRADE SERVICES LTD

2,400.000 NHEG Local 13.197700 0.00 96.00 0.00 31,770.480.956500

Base 13.797909 0.00 100.37 0.00 33,215.35

11 Apr 2011 14 Apr 2011 CAD/CAN 0.04G TRADE SERVICES LTD

3,900.000 NHEG Local 13.077300 0.00 156.00 0.00 51,157.470.954800

Base 13.696376 0.00 163.39 0.00 53,579.25

12 Apr 2011 15 Apr 2011 CAD/CAN 0.04G TRADE SERVICES LTD

6,100.000 NHEG Local 12.892200 0.00 244.00 0.00 78,886.420.962450

Base 13.395189 0.00 253.52 0.00 81,964.17

13 Apr 2011 18 Apr 2011 CAD/CAN 0.04G TRADE SERVICES LTD

4,400.000 NHEG Local 13.009800 0.00 176.00 0.00 57,419.120.963900

Base 13.497043 0.00 182.59 0.00 59,569.58

14 Apr 2011 19 Apr 2011 CAD/CAN 0.04G TRADE SERVICES LTD

3,900.000 NHEG Local 13.112500 0.00 156.00 0.00 51,294.750.962700

Base 13.620546 0.00 162.04 0.00 53,282.18

15 Apr 2011 20 Apr 2011 CAD/CAN 0.04G TRADE SERVICES LTD

2,900.000 NHEG Local 13.208200 0.00 116.00 0.00 38,419.780.961500

Base 13.737077 0.00 120.64 0.00 39,958.17

25 Apr 2011 28 Apr 2011 CAD/CAN 0.04ITG CANADA

2,900.000 NHEG Local 12.910690 0.00 116.00 0.00 37,557.000.954100

Base 13.531800 0.00 121.58 0.00 39,363.80

26 Apr 2011 29 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

28,000.000 NHEG Local 13.000000 0.00 1,120.00 0.00 365,120.000.950750

Base 13.673416 0.00 1,178.02 0.00 384,033.66

302251954 Total

2,352.00 0.000.0058,800.000 Local 767,761.52

Base 0.00 2,461.44 0.00 803,481.30
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COMMON STOCK NPV335934956 15 Jun 2011 20 Jun 2011 CAD/CAN 0.01ITG CANADAFIRST QUANTUM MINERALS LTD

1,000.000 NHHJ Local 119.617000 0.00 13.50 0.00 119,630.500.977950

Base 122.314024 0.00 13.80 0.00 122,327.83

COMMON STOCK NPV36467T957 12 May 2011 17 May 2011 CAD/CAN 0.04ITG CANADAGAMMON GOLD INC

25,300.000 NHEG Local 9.027782 0.00 1,012.00 0.00 229,414.880.965650

Base 9.348917 0.00 1,048.00 0.00 237,575.60

13 May 2011 18 May 2011 CAD/CAN 0.04ITG CANADA

20,300.000 NHEG Local 9.191101 0.00 812.00 0.00 187,391.350.970800

Base 9.467554 0.00 836.42 0.00 193,027.76

16 May 2011 19 May 2011 CAD/CAN 0.04ITG CANADA

21,300.000 NHEG Local 9.508123 0.00 852.00 0.00 203,375.020.970200

Base 9.800168 0.00 878.17 0.00 209,621.75

17 May 2011 20 May 2011 CAD/CAN 0.04ITG CANADA

13,500.000 NHEG Local 9.290467 0.00 540.00 0.00 125,961.300.977300

Base 9.506259 0.00 552.54 0.00 128,887.04

36467T957 Total

3,216.00 0.000.0080,400.000 Local 746,142.55

Base 0.00 3,315.13 0.00 769,112.15

COMMON STOCK380134957 07 Apr 2011 12 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYGMP CAPITAL INC

37,100.000 NHEG Local 15.906700 0.00 1,484.00 0.00 591,622.570.959350

Base 16.580706 0.00 1,546.88 0.00 616,691.06

08 Apr 2011 13 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

15,900.000 NHEG Local 15.988400 0.00 636.00 0.00 254,851.560.956500

Base 16.715525 0.00 664.92 0.00 266,441.78
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380134957 Total

2,120.00 0.000.0053,000.000 Local 846,474.13

Base 0.00 2,211.80 0.00 883,132.84

COMMON STOCK NPV453038960 28 Apr 2011 CAD/CAN 0.04PERSHING LLCIMPERIAL OIL LTD

159,000.000 NHHP Local 49.834300 0.00 6,360.00 0.00 7,930,013.700.951150

Base 52.393734 0.00 6,686.64 0.00 8,337,290.33

28 Apr 2011 CANCEL CAD/CAN 0.04PERSHING LLC

-159,000.000 NHHP Local 49.834300 0.00 -6,360.00 0.00 -7,930,013.700.951150

Base 52.393734 0.00 -6,686.64 0.00 -8,337,290.33

28 Apr 2011 03 May 2011 CAD/CAN 0.04PERSHING LLC

159,000.000 NHHP Local 49.834300 0.00 6,360.00 0.00 7,930,013.700.951150

Base 52.393734 0.00 6,686.64 0.00 8,337,290.33

453038960 Total

6,360.00 0.000.00159,000.000 Local 7,930,013.70

Base 0.00 6,686.64 0.00 8,337,290.33

COMMON STOCK NPV465676104 20 May 2011 26 May 2011 CAD/CANITG CANADAITHACA ENERGY INC

31,900.000 NHHV Local 2.066700 0.00 26.37 0.00 65,954.100.973550

Base 2.122849 0.00 27.09 0.00 67,745.98

24 May 2011 27 May 2011 CAD/CANITG CANADA

45,100.000 NHHV Local 2.016400 0.00 36.38 0.00 90,976.020.977400

Base 2.063024 0.00 37.22 0.00 93,079.62

25 May 2011 30 May 2011 CAD/CANITG CANADA

16,300.000 NHHV Local 2.068900 0.00 13.49 0.00 33,736.560.976500

Base 2.118689 0.00 13.81 0.00 34,548.45
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31 May 2011 03 Jun 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

300.000 NHHV Local 2.222000 0.00 0.33 0.00 666.930.968850

Base 2.293441 0.00 0.34 0.00 688.37

06 Jun 2011 09 Jun 2011 CAD/CAN 0.01UBS SECURITIES CANADA INC

23,800.000 NHHV Local 2.204900 0.00 166.60 0.00 52,643.220.978450

Base 2.253462 0.00 170.27 0.00 53,802.67

07 Jun 2011 10 Jun 2011 CAD/CANITG CANADA

48,700.000 NHHV Local 2.180000 0.00 42.47 0.00 106,208.470.974400

Base 2.237274 0.00 43.59 0.00 108,998.84

08 Jun 2011 13 Jun 2011 CAD/CANITG CANADA

100,000.000 NHHV Local 2.144000 0.00 85.76 0.00 214,485.760.977900

Base 2.192453 0.00 87.70 0.00 219,333.02

09 Jun 2011 14 Jun 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

70,200.000 NHHV Local 2.170000 0.00 76.17 0.00 152,410.170.973300

Base 2.229528 0.00 78.26 0.00 156,591.15

10 Jun 2011 15 Jun 2011 CAD/CANITG CANADA

48,800.000 NHHV Local 2.157400 0.00 42.11 0.00 105,323.230.976950

Base 2.208301 0.00 43.10 0.00 107,808.21

13 Jun 2011 16 Jun 2011 CAD/CAN 0.01UBS SECURITIES CANADA INC

49,900.000 NHHV Local 2.143300 0.00 349.30 0.00 107,299.970.977900

Base 2.191737 0.00 357.19 0.00 109,724.89

14 Jun 2011 17 Jun 2011 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

81,500.000 NHHV Local 2.145000 0.00 815.00 0.00 175,632.500.968500

Base 2.214765 0.00 841.51 0.00 181,344.86

14 Jun 2011 17 Jun 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

11,900.000 NHHV Local 2.155500 0.00 12.83 0.00 25,663.280.968500

Base 2.225607 0.00 13.25 0.00 26,497.97
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15 Jun 2011 21 Jun 2011 CAD/CAN1 ITG CANADA

75,500.000 NHHV Local 2.128700 0.00 64.29 0.00 160,781.140.977950

Base 2.176696 0.00 65.74 0.00 164,406.30

465676104 Total

1,731.10 0.000.00603,900.000 Local 1,291,781.35

Base 0.00 1,779.07 0.00 1,324,570.33

COMMON STOCK NPV59162N950 04 Apr 2011 07 Apr 2011 CAD/CAN 0.02CABRERA CAPITAL MARKETS LLCMETRO INC  A

16,800.000 NHHV Local 45.998800 0.00 336.00 0.00 773,115.840.967850

Base 47.526786 0.00 347.16 0.00 798,797.17

05 Apr 2011 08 Apr 2011 CAD/CAN 0.02CABRERA CAPITAL MARKETS LLC

20,000.000 NHHV Local 45.900000 0.00 400.00 0.00 918,400.000.963650

Base 47.631401 0.00 415.09 0.00 953,043.12

59162N950 Total

736.00 0.000.0036,800.000 Local 1,691,515.84

Base 0.00 762.25 0.00 1,751,840.29

COMMON STOCK NPV73755L958 04 May 2011 09 May 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.POTASH CORP OF SASKATCHEWAN

1,800.000 NHHJ Local 51.358700 0.00 27.00 0.00 92,472.660.957950

Base 53.613132 0.00 28.19 0.00 96,531.82

COMMON STOCK NPV878742956 04 May 2011 09 May 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.TECK RESOURCES LTD CLS B

1,600.000 NHHJ Local 49.950500 0.00 24.00 0.00 79,944.800.957950

Base 52.143118 0.00 25.05 0.00 83,454.04

15 Jun 2011 20 Jun 2011 CAD/CAN 0.01ITG CANADA

2,200.000 NHHJ Local 45.596800 0.00 29.70 0.00 100,342.660.977950

Base 46.624879 0.00 30.37 0.00 102,605.10
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878742956 Total

53.70 0.000.003,800.000 Local 180,287.46

Base 0.00 55.42 0.00 186,059.14

COM (NON CANADIAN87971M996 17 Mar 2011 17 Mar 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHTELUS CORP

200.000 NHHJ Local 46.815000 0.00 0.00 0.00 9,363.000.975850

Base 47.973550 0.00 0.00 0.00 9,594.71

COMMON STOCK NPV91911K953 04 May 2011 09 May 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.VALEANT PHARMACEUTICALS INTE

4,300.000 NHHJ Local 46.978600 0.00 64.50 0.00 202,072.480.957950

Base 49.040764 0.00 67.33 0.00 210,942.62

CANADIAN DOLLAR  Total

0.00Local1,493,562.000

0.00Base

0.00

0.00

19,554.89

20,339.49

16,462,540.56

17,151,213.78

DANISH KRONE

COMMON STOCK DKK10.458882909 12 Apr 2011 12 Apr 2011 DKK/DK2NEW TO ORD NON CASHDANSKE BANK A/S

8,960.000 NHHJ Local 86.000000 0.00 0.00 0.00 770,560.005.287200

Base 16.265699 0.00 0.00 0.00 145,740.66

COMMON STOCK DKK1.596465906 16 Jun 2011 21 Jun 2011 DKK/DK2 0.01INVESTMENT TECHNOLOGY GROUP LTDVESTAS WIND SYSTEMS A/S

5,436.000 NHHJ Local 140.050900 0.00 266.46 0.00 761,583.155.269600

Base 26.577141 0.00 50.57 0.00 144,523.90

DANISH KRONE  Total

0.00Local14,396.000

0.00Base

0.00

0.00

266.46

50.57

1,532,143.15

290,264.56

EGYPTIAN POUND
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COMMON STOCK EGP10.661755900 27 Jun 2011 29 Jun 2011 EGP/EG2 0.02NATEXIS BLEICHROEDER INCNATIONAL SOCIETE GENERAL

3,000.000 NHHJ Local 36.321800 0.00 435.86 27.64 109,428.905.965250

Base 6.088898 0.00 73.07 4.64 18,344.39

COMMON STOCKB2989Q903 27 Jun 2011 29 Jun 2011 EGP/EG2NATEXIS BLEICHROEDER INCT M G HOLDING

40,000.000 NHHJ Local 4.977500 0.00 796.40 50.18 199,946.585.965250

Base 0.834416 0.00 133.51 8.41 33,518.56

EGYPTIAN POUND  Total

0.00Local43,000.000

0.00Base

77.82

13.05

1,232.26

206.58

309,375.48

51,862.95

EURO CURRENCY

AUSTRIA

COMMON STOCK568104905 09 Jun 2011 15 Jun 2011 EUR/AT2 0.03UBS AGCA IMMOBILIEN ANLAGEN AG

22,624.000 NHEG Local 12.590700 0.00 455.76 0.00 285,307.760.688113

Base 18.297431 0.00 662.33 0.00 414,623.41

10 Jun 2011 16 Jun 2011 EUR/AT2 0.03UBS AG

5,076.000 NHEG Local 12.800800 0.00 103.96 0.00 65,080.820.696427

Base 18.380677 0.00 149.28 0.00 93,449.59

568104905 Total

559.72 0.000.0027,700.000 Local 350,388.58

Base 0.00 811.61 0.00 508,073.00

27,700.000

0.00

0.00

811.61

559.72

0.00

0.00 350,388.58

508,073.00

Local

Base

AUSTRIA Total

BELGIUM
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COMMON STOCK NPV488400003 09 Jun 2011 14 Jun 2011 EUR/BE5 0.07INVESTMENT TECHNOLOGY GROUP LTDTESSENDERLO CHEMIE

2,600.000 NHEG Local 30.626700 0.00 127.41 0.00 79,756.830.688113

Base 44.508242 0.00 185.16 0.00 115,906.59

10 Jun 2011 15 Jun 2011 EUR/BE5 0.07INVESTMENT TECHNOLOGY GROUP LTD

2,400.000 NHEG Local 31.202500 0.00 119.82 0.00 75,005.820.696161

Base 44.820810 0.00 172.12 0.00 107,742.06

13 Jun 2011 16 Jun 2011 EUR/BE5 0.07INVESTMENT TECHNOLOGY GROUP LTD

500.000 NHEG Local 31.400300 0.00 25.12 0.00 15,725.270.696015

Base 45.114401 0.00 36.09 0.00 22,593.29

14 Jun 2011 17 Jun 2011 EUR/BE5 0.07INVESTMENT TECHNOLOGY GROUP LTD

1,600.000 NHEG Local 31.721600 0.00 81.21 0.00 50,835.770.690894

Base 45.913845 0.00 117.54 0.00 73,579.70

15 Jun 2011 20 Jun 2011 EUR/BE5 0.07INVESTMENT TECHNOLOGY GROUP LTD

2,500.000 NHEG Local 32.037000 0.00 128.15 0.00 80,220.650.703210

Base 45.558226 0.00 182.24 0.00 114,077.80

16 Jun 2011 21 Jun 2011 EUR/BE5 0.07INVESTMENT TECHNOLOGY GROUP LTD

1,100.000 NHEG Local 31.842800 0.00 56.04 0.00 35,083.120.706464

Base 45.073493 0.00 79.32 0.00 49,660.17

488400003 Total

537.75 0.000.0010,700.000 Local 336,627.46

Base 0.00 772.47 0.00 483,559.61

EXP 08JUN11B44QK7903 30 May 2011 EUR/BE5RIGHTS ISSUE (NON CASH)DEXIA SA RTS

20,509.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.700845

Base 0.000000 0.00 0.00 0.00 0.00
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30 May 2011 CANCEL EUR/BE5RIGHTS ISSUE (NON CASH)

-20,509.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.700845

Base 0.000000 0.00 0.00 0.00 0.00

B44QK7903 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

10,700.000

0.00

0.00

772.47

537.75

0.00

0.00 336,627.46

483,559.61

Local

Base

BELGIUM Total

FINLAND

COMMON STOCKB119Q7904 12 May 2011 17 May 2011 EUR/FI2 0.03UBS AGPOYRY OYJ

3,440.000 NHEG Local 11.520500 0.00 63.41 0.00 39,693.930.702716

Base 16.394247 0.00 90.24 0.00 56,486.45

13 May 2011 18 May 2011 EUR/FI2 0.03UBS AG

26,936.000 NHEG Local 11.484600 0.00 494.96 0.00 309,844.150.707089

Base 16.242086 0.00 700.00 0.00 438,196.82

16 May 2011 19 May 2011 EUR/FI2 0.03UBS AG

4,697.000 NHEG Local 11.526000 0.00 86.62 0.00 54,224.240.702445

Base 16.408402 0.00 123.31 0.00 77,193.57

17 May 2011 20 May 2011 EUR/FI2 0.03UBS AG

5,893.000 NHEG Local 11.518200 0.00 108.60 0.00 67,985.350.706389

Base 16.305747 0.00 153.74 0.00 96,243.50

18 May 2011 23 May 2011 EUR/FI2 0.03UBS AG

10,234.000 NHEG Local 11.394700 0.00 186.58 0.00 116,799.940.700746

Base 16.260813 0.00 266.26 0.00 166,679.42
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B119Q7904 Total

940.17 0.000.0051,200.000 Local 588,547.61

Base 0.00 1,333.55 0.00 834,799.76

51,200.000

0.00

0.00

1,333.55

940.17

0.00

0.00 588,547.61

834,799.76

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR5.0403187909 07 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIVVEOLIA ENVIRONNEMENT

1,497.000 NHHJ Local 18.740000 0.00 0.00 0.00 28,053.780.681477

Base 27.499094 0.00 0.00 0.00 41,166.14

07 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-1,497.000 NHHJ Local 18.740000 0.00 0.00 0.00 -28,053.780.681477

Base 27.499094 0.00 0.00 0.00 -41,166.14

07 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

77.000 NHHJ Local 18.740000 0.00 0.00 0.00 1,442.980.681477

Base 27.499094 0.00 0.00 0.00 2,117.43

07 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-77.000 NHHJ Local 18.740000 0.00 0.00 0.00 -1,442.980.681477

Base 27.499094 0.00 0.00 0.00 -2,117.43

07 Jun 2011 17 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

77.000 NHHJ Local 18.740000 0.00 0.00 0.00 1,442.980.681477

Base 27.499094 0.00 0.00 0.00 2,117.43

07 Jun 2011 OPEN EUR/FR435 AUTREPAT-STK/$ DIV

1,420.000 NHHJ Local 18.740000 0.00 0.00 0.00 26,610.800.681477

Base 27.499094 0.00 0.00 0.00 39,048.71
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403187909 Total

0.00 0.000.001,497.000 Local 28,053.78

Base 0.00 0.00 0.00 41,166.14

COMMON STOCK EUR.2405780909 15 Apr 2011 20 Apr 2011 EUR/FR4 0.24CREDIT SUISSE SECURITIES (USA) LLCL OREAL

45,461.000 NHHP Local 83.399100 0.00 7,582.81 0.00 3,798,989.290.692425

Base 120.444958 0.00 10,951.09 0.00 5,486,499.32

COMMON STOCK EUR3.0416279008 09 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIVTHALES SA

142.000 NHHJ Local 25.980000 0.00 0.00 0.00 3,689.160.689322

Base 37.689208 0.00 0.00 0.00 5,351.87

09 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-142.000 NHHJ Local 25.980000 0.00 0.00 0.00 -3,689.160.689322

Base 37.689208 0.00 0.00 0.00 -5,351.87

09 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

142.000 NHHJ Local 25.980000 0.00 0.00 0.00 3,689.160.689322

Base 37.689208 0.00 0.00 0.00 5,351.87

09 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-142.000 NHHJ Local 25.980000 0.00 0.00 0.00 -3,689.160.689322

Base 37.689208 0.00 0.00 0.00 -5,351.87

09 Jun 2011 21 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

45.000 NHHJ Local 25.980000 0.00 0.00 0.00 1,169.100.688113

Base 37.755427 0.00 0.00 0.00 1,698.99

09 Jun 2011 OPEN EUR/FR431 AUTREPAT-STK/$ DIV

96.000 NHHJ Local 25.980000 0.00 0.00 0.00 2,494.080.688113

Base 37.755427 0.00 0.00 0.00 3,624.52
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416279008 Total

0.00 0.000.00141.000 Local 3,663.18

Base 0.00 0.00 0.00 5,323.51

COMMON STOCK EUR1.0419689906 24 May 2011 27 May 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDINGENICO

3,027.000 NHEH Local 30.546800 0.00 32.36 0.00 92,497.520.708868

Base 43.092367 0.00 45.65 0.00 130,486.24

25 May 2011 30 May 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

326.000 NHEH Local 30.452607 0.00 3.47 0.00 9,931.020.709119

Base 42.944283 0.00 4.89 0.00 14,004.73

25 May 2011 30 May 2011 EUR/FR4 0.02UBS AG

300.000 NHEH Local 30.454700 0.00 3.20 0.00 9,139.610.709119

Base 42.947235 0.00 4.51 0.00 12,888.68

26 May 2011 31 May 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

75.000 NHEH Local 30.800000 0.00 0.81 0.00 2,310.810.709900

Base 43.386392 0.00 1.14 0.00 3,255.12

26 May 2011 31 May 2011 EUR/FR4 0.04EXANE S.A.

4,066.000 NHEH Local 30.860000 0.00 125.48 0.00 125,602.240.709900

Base 43.470911 0.00 176.76 0.00 176,929.48

419689906 Total

165.32 0.000.007,794.000 Local 239,481.20

Base 0.00 232.95 0.00 337,564.25

COMMON STOCK EUR.4438042905 24 May 2011 27 May 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDPUBLICIS GROUPE

4,795.000 NHEH Local 38.340200 0.00 64.34 0.00 183,905.600.708868

Base 54.086515 0.00 90.76 0.00 259,435.61
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24 May 2011 27 May 2011 EUR/FR4 0.05EXANE S.A.

2,622.000 NHEH Local 38.160000 0.00 100.06 0.00 100,155.580.709044

Base 53.818945 0.00 141.12 0.00 141,254.39

438042905 Total

164.40 0.000.007,417.000 Local 284,061.18

Base 0.00 231.88 0.00 400,690.00

COMMON STOCK EUR2.0458836004 07 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIVMICHELIN (CGDE) B

355.000 NHHJ Local 56.500000 0.00 0.00 0.00 20,057.500.681477

Base 82.908154 0.00 0.00 0.00 29,432.39

07 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-355.000 NHHJ Local 56.500000 0.00 0.00 0.00 -20,057.500.681477

Base 82.908154 0.00 0.00 0.00 -29,432.39

07 Jun 2011 20 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

103.000 NHHJ Local 56.500000 0.00 0.00 0.00 5,819.500.681477

Base 82.908154 0.00 0.00 0.00 8,539.54

07 Jun 2011 OPEN EUR/FR435 AUTREPAT-STK/$ DIV

252.000 NHHJ Local 56.500000 0.00 0.00 0.00 14,238.000.681477

Base 82.908154 0.00 0.00 0.00 20,892.85

458836004 Total

0.00 0.000.00355.000 Local 20,057.50

Base 0.00 0.00 0.00 29,432.39

COMMON STOCK468232004 01 Apr 2011 06 Apr 2011 EUR/FR4 0.19SIX SIS AGPERNOD RICARD SA

5,400.000 NHHP Local 66.093100 0.00 713.81 0.00 357,616.550.703631

Base 93.931478 0.00 1,014.47 0.00 508,244.45
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15 Apr 2011 20 Apr 2011 EUR/FR4 0.19SANFORD C. BERNSTEIN LTD

13,833.000 NHHP Local 65.028100 0.00 1,799.07 0.00 901,332.780.692425

Base 93.913565 0.00 2,598.22 0.00 1,301,704.56

468232004 Total

2,512.88 0.000.0019,233.000 Local 1,258,949.33

Base 0.00 3,612.69 0.00 1,809,949.01

COMMON STOCK EUR3.0493757900 08 Apr 2011 13 Apr 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCVALEO SA

9,100.000 NHHV Local 41.260400 0.00 225.28 0.00 375,694.920.692665

Base 59.567612 0.00 325.24 0.00 542,390.51

COMMON STOCK NPV525397907 04 May 2011 09 May 2011 EUR/FR4 0.47INSTINET U.K. LTDHERMES INTERNATIONAL

2,172.000 NHHP Local 158.769600 0.00 689.70 0.00 345,537.270.673015

Base 235.907966 0.00 1,024.79 0.00 513,416.89

04 May 2011 09 May 2011 EUR/FR4 0.35MORGAN STANLEY CO INCORPORATED

1,238.000 NHHP Local 159.000000 0.00 295.26 0.00 197,137.260.673015

Base 236.250306 0.00 438.71 0.00 292,916.59

05 May 2011 10 May 2011 EUR/FR4 0.46SOCIETE GENERALE LONDON BRANCH

928.000 NHHP Local 158.650000 0.00 294.45 0.00 147,521.650.685753

Base 231.351522 0.00 429.38 0.00 215,123.59

05 May 2011 11 May 2011 EUR/FR4 0.461 INSTINET U.K. LTD

3,225.000 NHHP Local 158.907802 0.00 1,024.96 0.00 513,502.620.685753

Base 231.727462 0.00 1,494.65 0.00 748,815.71

06 May 2011 11 May 2011 EUR/FR4 0.46INSTINET U.K. LTD

1,094.000 NHHP Local 158.824104 0.00 347.51 0.00 174,101.080.690012

Base 230.175858 0.00 503.63 0.00 252,316.02
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06 May 2011 EUR/FR4 0.46ROYAL BANK OF SCOTLAND PLC

1,235.000 NHHP Local 158.850000 0.00 392.36 0.00 196,572.110.690012

Base 230.213388 0.00 568.63 0.00 284,882.16

06 May 2011 CANCEL EUR/FR4 0.46ROYAL BANK OF SCOTLAND PLC

-1,235.000 NHHP Local 158.850000 0.00 -392.36 0.00 -196,572.110.690012

Base 230.213388 0.00 -568.63 0.00 -284,882.16

09 May 2011 12 May 2011 EUR/FR4 0.45INSTINET U.K. LTD

316.000 NHHP Local 158.868200 0.00 100.40 0.00 50,302.750.699276

Base 227.189550 0.00 143.58 0.00 71,935.47

06 May 2011 11 May 2011 EUR/FR4 0.46JP MORGANSECURITIES LIMITED

320.000 NHHP Local 158.650000 0.00 101.54 0.00 50,869.540.690012

Base 229.923538 0.00 147.16 0.00 73,722.69

06 May 2011 11 May 2011 EUR/FR4 0.46RBS SECURITIES INC

1,235.000 NHHP Local 158.850000 0.00 392.36 0.00 196,572.110.690012

Base 230.213388 0.00 568.63 0.00 284,882.16

525397907 Total

3,246.18 0.000.0010,528.000 Local 1,675,544.28

Base 0.00 4,750.53 0.00 2,453,129.12

COMMON STOCK EUR2.0567173901 03 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIVSANOFI

2,794.000 NHHJ Local 49.600000 0.00 0.00 0.00 138,582.400.684767

Base 72.433397 0.00 0.00 0.00 202,378.91

03 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-2,794.000 NHHJ Local 49.600000 0.00 0.00 0.00 -138,582.400.684767

Base 72.433397 0.00 0.00 0.00 -202,378.91
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03 Jun 2011 16 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

72.000 NHHJ Local 49.600000 0.00 0.00 0.00 3,571.200.684767

Base 72.433397 0.00 0.00 0.00 5,215.20

03 Jun 2011 OPEN EUR/FR436 AUTREPAT-STK/$ DIV

2,721.000 NHHJ Local 49.600000 0.00 0.00 0.00 134,961.600.684767

Base 72.433397 0.00 0.00 0.00 197,091.27

567173901 Total

0.00 0.000.002,793.000 Local 138,532.80

Base 0.00 0.00 0.00 202,306.47

COMMON STOCK596651901 15 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIVSOCIETE GENERALE

1,646.000 NHHJ Local 37.180000 0.00 0.00 0.00 61,198.280.690700

Base 53.829448 0.00 0.00 0.00 88,603.27

15 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-1,646.000 NHHJ Local 37.180000 0.00 0.00 0.00 -61,198.280.690700

Base 53.829448 0.00 0.00 0.00 -88,603.27

15 Jun 2011 24 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

45.000 NHHJ Local 37.180000 0.00 0.00 0.00 1,673.100.703210

Base 52.871831 0.00 0.00 0.00 2,379.23

15 Jun 2011 OPEN EUR/FR431 AUTREPAT-STK/$ DIV

1,600.000 NHHJ Local 37.180000 0.00 0.00 0.00 59,488.000.703210

Base 52.871831 0.00 0.00 0.00 84,594.93

596651901 Total

0.00 0.000.001,645.000 Local 61,161.10

Base 0.00 0.00 0.00 86,974.16
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COMMON STOCK EUR4.0706271905 24 May 2011 27 May 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTDSODEXO

5,452.000 NHEH Local 52.459699 0.00 100.10 0.00 286,110.380.708868

Base 74.004891 0.00 141.21 0.00 403,615.88

COMMON STOCK EUR1.0710352907 16 Jun 2011 21 Jun 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDPEUGEOT SA

1,155.000 NHHJ Local 28.197801 0.00 11.40 0.00 32,579.860.706464

Base 39.913996 0.00 16.14 0.00 46,116.80

REIT EUR1.0B08H9V907 21 Jun 2011 EUR/FR4SUBSCRIPTION (NON CASH)ANF IMMOBILIER

44.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.694444

Base 0.000000 0.00 0.00 0.00 0.00

21 Jun 2011 CANCEL EUR/FR4SUBSCRIPTION (NON CASH)

-44.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.694444

Base 0.000000 0.00 0.00 0.00 0.00

21 Jun 2011 21 Jun 2011 EUR/FR4SUBSCRIPTION (NON CASH)

44.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.694444

Base 0.000000 0.00 0.00 0.00 0.00

B08H9V907 Total

0.00 0.000.0044.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK EUR1.0B0M7KJ907 24 May 2011 27 May 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDEUTELSAT COMMUNICATIONS

5,727.000 NHEH Local 30.795001 0.00 61.73 0.00 176,424.700.708868

Base 43.442504 0.00 87.08 0.00 248,882.30

25 May 2011 30 May 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,168.000 NHEH Local 30.850701 0.00 23.41 0.00 66,907.730.710732

Base 43.406940 0.00 32.94 0.00 94,139.18
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B0M7KJ907 Total

85.14 0.000.007,895.000 Local 243,332.43

Base 0.00 120.02 0.00 343,021.48

COMMON STOCK EUR10.B0Z5YZ906 15 Apr 2011 20 Apr 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLCARKEMA

9,854.000 NHEH Local 67.899800 0.00 334.54 0.00 669,419.170.692425

Base 98.060873 0.00 483.14 0.00 966,774.99

18 Apr 2011 21 Apr 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLC

1,643.000 NHEH Local 67.665600 0.00 55.59 0.00 111,230.170.703606

Base 96.169731 0.00 79.01 0.00 158,085.87

B0Z5YZ906 Total

390.13 0.000.0011,497.000 Local 780,649.34

Base 0.00 562.15 0.00 1,124,860.86

COMMON STOCK EUR4.0B197DR900 28 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIVVALLOUREC

7.000 NHHJ Local 75.920000 0.00 0.00 0.00 531.440.696015

Base 109.078109 0.00 0.00 0.00 763.55

28 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-7.000 NHHJ Local 75.920000 0.00 0.00 0.00 -531.440.696015

Base 109.078109 0.00 0.00 0.00 -763.55

28 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

102.000 NHHJ Local 75.920000 0.00 0.00 0.00 7,743.840.696015

Base 109.078109 0.00 0.00 0.00 11,125.97

28 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-102.000 NHHJ Local 75.920000 0.00 0.00 0.00 -7,743.840.696015

Base 109.078109 0.00 0.00 0.00 -11,125.97
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28 Jun 2011 OPEN EUR/FR4AUTREPAT-STK/$ DIV

4.000 NHHJ Local 75.920000 0.00 0.00 0.00 303.680.696015

Base 109.078109 0.00 0.00 0.00 436.31

28 Jun 2011 OPEN EUR/FR415 AUTREPAT-STK/$ DIV

106.000 NHHJ Local 75.920000 0.00 0.00 0.00 8,047.520.696015

Base 109.078109 0.00 0.00 0.00 11,562.28

B197DR900 Total

0.00 0.000.00110.000 Local 8,351.20

Base 0.00 0.00 0.00 11,998.59

COMMON STOCK EUR.12B28DTJ907 29 Apr 2011 04 May 2011 EUR/FR4 0.09CREDIT AGRICOLE INDOSUEZ CHEUVREUXBUREAU VERITAS SA

3,545.000 NHHP Local 58.785402 0.00 208.39 0.00 208,602.640.674718

Base 87.125884 0.00 308.85 0.00 309,170.11

COMMON STOCK EUR1.0B29QD1903 15 Apr 2011 20 Apr 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCEURO DISNEY SCA   REGR

3,992.000 NHEH Local 8.695000 0.00 17.36 0.00 34,727.800.692425

Base 12.557317 0.00 25.07 0.00 50,153.88

18 Apr 2011 21 Apr 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

6,212.000 NHEH Local 8.553200 0.00 26.57 0.00 53,159.050.703606

Base 12.156235 0.00 37.76 0.00 75,552.30

19 Apr 2011 26 Apr 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

2,876.000 NHEH Local 8.675000 0.00 12.47 0.00 24,961.770.698300

Base 12.423027 0.00 17.86 0.00 35,746.48

20 Apr 2011 27 Apr 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

9,651.000 NHEH Local 8.706100 0.00 42.01 0.00 84,064.580.689037

Base 12.635171 0.00 60.97 0.00 122,003.00



Prepared by State StreetPage 185

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

B29QD1903 Total

98.41 0.000.0022,731.000 Local 196,913.20

Base 0.00 141.66 0.00 283,455.66

COMMON STOCK EUR4.0B3B8D0900 14 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIVSUEZ ENVIRONNEMENT CO

649.000 NHHJ Local 13.030000 0.00 0.00 0.00 8,456.470.690894

Base 18.859622 0.00 0.00 0.00 12,239.89

14 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-649.000 NHHJ Local 13.030000 0.00 0.00 0.00 -8,456.470.690894

Base 18.859622 0.00 0.00 0.00 -12,239.89

14 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

648.000 NHHJ Local 13.030000 0.00 0.00 0.00 8,443.440.690894

Base 18.859622 0.00 0.00 0.00 12,221.04

14 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-648.000 NHHJ Local 13.030000 0.00 0.00 0.00 -8,443.440.690894

Base 18.859622 0.00 0.00 0.00 -12,221.04

14 Jun 2011 27 Jun 2011 EUR/FR4AUTREPAT-STK/$ DIV

49.000 NHHJ Local 13.030000 0.00 0.00 0.00 638.470.690894

Base 18.859622 0.00 0.00 0.00 924.12

14 Jun 2011 OPEN EUR/FR425 AUTREPAT-STK/$ DIV

598.000 NHHJ Local 13.030000 0.00 0.00 0.00 7,791.940.690894

Base 18.859622 0.00 0.00 0.00 11,278.05

B3B8D0900 Total

0.00 0.000.00647.000 Local 8,430.41

Base 0.00 0.00 0.00 12,202.17
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EXP 22DEC11B3S13T905 26 May 2011 26 May 2011 EUR/FR4RIGHTS ISSUE (NON CASH)EUZAZEO RTS

1,341.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.709900

Base 0.000000 0.00 0.00 0.00 0.00

EXP 08JUL11B4KBR6903 28 Jun 2011 28 Jun 2011 EUR/FR4RIGHTS ISSUE (NON CASH)AXWAY SOFTWARE SA RTS

2,968.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.700200

Base 0.000000 0.00 0.00 0.00 0.00

28 Jun 2011 28 Jun 2011 EUR/FR4RIGHTS ISSUE (NON CASH)

11,800.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.700200

Base 0.000000 0.00 0.00 0.00 0.00

B4KBR6903 Total

0.00 0.000.0014,768.000 Local 0.00

Base 0.00 0.00 0.00 0.00

175,149.000

0.00

0.00

21,394.41

14,790.44

0.00

0.00 9,649,158.02

13,929,866.43

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 24 May 2011 27 May 2011 EUR/DE5 0.03INSTINET U.K. LTDADIDAS AG

2,536.000 NHEH Local 51.211301 0.00 45.46 0.00 129,917.320.708868

Base 72.243776 0.00 64.13 0.00 183,274.35

COMMON STOCK NPV455710905 16 Jun 2011 20 Jun 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDGEA GROUP AG

217.000 NHHJ Local 23.165023 0.00 1.76 0.00 5,028.570.706464

Base 32.790097 0.00 2.49 0.00 7,117.94

COMMON STOCK457006906 21 Jun 2011 23 Jun 2011 EUR/DE5LOOP CAPITAL MARKETS LLCKHD HUMBOLDT WEDAG INTERNATI

1,242.000 NHEH Local 6.024396 0.00 3.74 0.00 7,486.040.694444

Base 8.675136 0.00 5.39 0.00 10,779.90
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22 Jun 2011 24 Jun 2011 EUR/DE5LOOP CAPITAL MARKETS LLC

10,708.000 NHEH Local 5.958800 0.00 31.90 0.00 63,838.730.694324

Base 8.582160 0.00 45.94 0.00 91,943.72

23 Jun 2011 27 Jun 2011 EUR/DE5LOOP CAPITAL MARKETS LLC

3,097.000 NHEH Local 5.900901 0.00 9.14 0.00 18,284.230.705866

Base 8.359803 0.00 12.95 0.00 25,903.26

457006906 Total

44.78 0.000.0015,047.000 Local 89,609.00

Base 0.00 64.28 0.00 128,626.88

COMMON STOCK471762906 25 May 2011 27 May 2011 EUR/DE5 0.02KNIGHT SECURITIES INTERNATIONALRHOEN KLINIKUM AG

21,430.000 NHEB Local 17.119900 0.00 293.50 0.00 367,172.960.709119

Base 24.142492 0.00 413.89 0.00 517,787.51

COMMON STOCK NPV510518905 08 Apr 2011 12 Apr 2011 EUR/DE5 0.02J.P. MORGAN CLEARING CORP.CELESIO AG

8,958.000 NHHV Local 17.607501 0.00 110.41 0.00 157,838.400.692665

Base 25.419937 0.00 159.40 0.00 227,871.19

PREFERENCE516921905 04 Apr 2011 06 Apr 2011 EUR/DE5 0.05UBS AGDRAEGERWERK AG + CO KGAA

967.000 NHHV Local 68.242296 0.00 33.00 0.00 66,023.300.703260

Base 97.037079 0.00 46.92 0.00 93,881.78

06 Apr 2011 08 Apr 2011 EUR/DE5 0.05UBS AG

1,046.000 NHHV Local 67.667505 0.00 35.39 0.00 70,815.600.697739

Base 96.981113 0.00 50.72 0.00 101,492.97

08 Apr 2011 12 Apr 2011 EUR/DE5 0.05CREDIT SUISSE SECURITIES (EUROPE) L

800.000 NHHV Local 67.996100 0.00 27.20 0.00 54,424.080.692665

Base 98.165924 0.00 39.27 0.00 78,572.01
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21 Apr 2011 27 Apr 2011 EUR/DE5 0.05CREDIT SUISSE SECURITIES (EUROPE) L

524.000 NHHV Local 69.194008 0.00 18.13 0.00 36,275.790.685706

Base 100.909148 0.00 26.44 0.00 52,902.83

02 May 2011 04 May 2011 EUR/DE5 0.05UBS AG

200.000 NHHV Local 71.877700 0.00 7.19 0.00 14,382.730.672472

Base 106.885789 0.00 10.69 0.00 21,387.85

03 May 2011 05 May 2011 EUR/DE5 0.05UBS AG

600.000 NHHV Local 70.222800 0.00 21.07 0.00 42,154.750.672246

Base 104.459974 0.00 31.34 0.00 62,707.33

09 May 2011 11 May 2011 EUR/DE5 0.05CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHV Local 71.479900 0.00 14.30 0.00 28,606.260.699276

Base 102.219867 0.00 20.45 0.00 40,908.40

13 May 2011 17 May 2011 EUR/DE5 0.05CREDIT SUISSE SECURITIES (EUROPE) L

322.000 NHHV Local 72.441400 0.00 11.66 0.00 23,337.790.707089

Base 102.450187 0.00 16.49 0.00 33,005.45

18 May 2011 20 May 2011 EUR/DE5 0.04INVESTMENT TECHNOLOGY GROUP LTD

300.000 NHHV Local 71.342300 0.00 8.56 0.00 21,411.250.700746

Base 101.809072 0.00 12.22 0.00 30,554.94

19 May 2011 23 May 2011 EUR/DE5 0.05CREDIT SUISSE SECURITIES (EUROPE) L

1,098.000 NHHV Local 71.089300 0.00 39.03 0.00 78,095.080.701607

Base 101.323533 0.00 55.63 0.00 111,308.87

516921905 Total

215.53 0.000.006,257.000 Local 435,526.63

Base 0.00 310.17 0.00 626,722.43
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COMMON STOCK NPV529412900 25 May 2011 27 May 2011 EUR/DE5 0.12KNIGHT SECURITIES INTERNATIONALMUENCHENER RUECKVER AG REG

3,430.000 NHEB Local 104.960201 0.00 288.01 0.00 360,301.500.709119

Base 148.014933 0.00 406.15 0.00 508,097.37

COMMON STOCK NPV533458907 25 May 2011 27 May 2011 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLCRHEINMETALL AG

1,163.000 NHHV Local 57.282795 0.00 39.97 0.00 66,659.860.709119

Base 80.780229 0.00 56.37 0.00 94,003.77

15 Jun 2011 17 Jun 2011 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLC

7,075.000 NHHV Local 57.619299 0.00 244.59 0.00 407,901.130.703210

Base 81.937542 0.00 347.82 0.00 580,055.93

17 Jun 2011 21 Jun 2011 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLC

1,062.000 NHHV Local 57.580700 0.00 36.69 0.00 61,187.390.698056

Base 82.487222 0.00 52.56 0.00 87,653.98

533458907 Total

321.25 0.000.009,300.000 Local 535,748.38

Base 0.00 456.75 0.00 761,713.68

COMMON STOCK547055905 15 Apr 2011 20 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCJENOPTIK AG

3,519.000 NHEH Local 5.505300 0.00 9.69 0.00 19,382.840.692425

Base 7.950753 0.00 13.99 0.00 27,992.69

18 Apr 2011 21 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLC

3,965.000 NHEH Local 5.508900 0.00 10.92 0.00 21,853.710.703606

Base 7.829524 0.00 15.52 0.00 31,059.58

19 Apr 2011 26 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLC

3,098.000 NHEH Local 5.572101 0.00 8.63 0.00 17,271.000.698300

Base 7.979523 0.00 12.36 0.00 24,732.92
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20 Apr 2011 26 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLC

25,649.000 NHEH Local 5.714900 0.00 73.29 0.00 146,654.760.689037

Base 8.294039 0.00 106.37 0.00 212,840.18

547055905 Total

102.53 0.000.0036,231.000 Local 205,162.31

Base 0.00 148.24 0.00 296,625.37

COMMON STOCK NPV548552900 09 Jun 2011 13 Jun 2011 EUR/DE5 0.09M RAMSEY KING SECURITIES, INC.AURUBIS AG

12,000.000 NHEG Local 42.793800 0.00 718.94 0.00 514,244.540.688113

Base 62.190076 0.00 1,044.80 0.00 747,325.72

10 Jun 2011 14 Jun 2011 EUR/DE5 0.09M RAMSEY KING SECURITIES, INC.

1,400.000 NHEG Local 42.360400 0.00 83.03 0.00 59,387.590.696161

Base 60.848568 0.00 119.27 0.00 85,307.26

548552900 Total

801.97 0.000.0013,400.000 Local 573,632.13

Base 0.00 1,164.07 0.00 832,632.98

PREFERENCE572670909 15 Apr 2011 20 Apr 2011 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLCHUGO BOSS PFD

3,819.000 NHEH Local 62.922700 0.00 120.15 0.00 240,421.940.692425

Base 90.872947 0.00 173.52 0.00 347,217.30

18 Apr 2011 21 Apr 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLC

259.000 NHEH Local 63.104208 0.00 8.17 0.00 16,352.160.703606

Base 89.686853 0.00 11.61 0.00 23,240.51

24 May 2011 27 May 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTD

798.000 NHEH Local 65.865100 0.00 18.40 0.00 52,578.750.708868

Base 92.915888 0.00 25.96 0.00 74,172.84
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26 May 2011 30 May 2011 EUR/DE5 0.03UBS AG

721.000 NHEH Local 67.040600 0.00 16.92 0.00 48,353.190.709900

Base 94.436681 0.00 23.83 0.00 68,112.68

572670909 Total

163.64 0.000.005,597.000 Local 357,706.04

Base 0.00 234.92 0.00 512,743.33

COMMON STOCK NPV577325905 20 May 2011 24 May 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALLEONI AG

2,400.000 NHHV Local 37.824800 0.00 36.31 0.00 90,815.830.705567

Base 53.609083 0.00 51.46 0.00 128,713.26

23 May 2011 25 May 2011 EUR/DE5 0.03UBS AG

1,200.000 NHHV Local 36.173000 0.00 21.70 0.00 43,429.300.713470

Base 50.700100 0.00 30.41 0.00 60,870.53

24 May 2011 26 May 2011 EUR/DE5 0.03CREDIT SUISSE SECURITIES (EUROPE) L

1,400.000 NHHV Local 37.192100 0.00 26.03 0.00 52,094.970.708868

Base 52.466891 0.00 36.72 0.00 73,490.37

25 May 2011 27 May 2011 EUR/DE5 0.03CREDIT SUISSE SECURITIES (EUROPE) L

4,800.000 NHHV Local 36.978900 0.00 88.75 0.00 177,587.470.709119

Base 52.147665 0.00 125.16 0.00 250,433.95

26 May 2011 30 May 2011 EUR/DE5 0.03CREDIT SUISSE SECURITIES (EUROPE) L

4,900.000 NHHV Local 37.406900 0.00 91.65 0.00 183,385.460.709900

Base 52.693196 0.00 129.10 0.00 258,325.76

27 May 2011 31 May 2011 EUR/DE5 0.03UBS AG

800.000 NHHV Local 37.740700 0.00 15.10 0.00 30,207.660.699986

Base 53.916364 0.00 21.57 0.00 43,154.66
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30 May 2011 01 Jun 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONAL

1,350.000 NHHV Local 37.797904 0.00 20.41 0.00 51,047.580.699986

Base 53.998086 0.00 29.16 0.00 72,926.57

01 Jun 2011 03 Jun 2011 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,500.000 NHHV Local 38.737000 0.00 23.24 0.00 58,128.740.692977

Base 55.899402 0.00 33.54 0.00 83,882.64

02 Jun 2011 06 Jun 2011 EUR/DE5 0.03UBS AG

900.000 NHHV Local 37.704900 0.00 16.97 0.00 33,951.380.693241

Base 54.389310 0.00 24.48 0.00 48,974.86

03 Jun 2011 07 Jun 2011 EUR/DE5 0.03UBS AG

300.000 NHHV Local 37.174700 0.00 5.58 0.00 11,157.990.684767

Base 54.288101 0.00 8.15 0.00 16,294.58

06 Jun 2011 08 Jun 2011 EUR/DE5 0.03CREDIT SUISSE SECURITIES (EUROPE) L

1,200.000 NHHV Local 37.144600 0.00 22.29 0.00 44,595.810.684041

Base 54.301716 0.00 32.59 0.00 65,194.64

07 Jun 2011 09 Jun 2011 EUR/DE5 0.03UBS AG

2,078.000 NHHV Local 37.353898 0.00 38.81 0.00 77,660.210.681477

Base 54.813146 0.00 56.95 0.00 113,958.67

08 Jun 2011 10 Jun 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,200.000 NHHV Local 36.486000 0.00 17.51 0.00 43,800.710.685518

Base 53.223985 0.00 25.54 0.00 63,894.33

15 Jun 2011 17 Jun 2011 EUR/DE5 0.03UBS AG

3,372.000 NHHV Local 37.881601 0.00 63.87 0.00 127,800.630.703210

Base 53.869543 0.00 90.83 0.00 181,738.93

577325905 Total

488.22 0.000.0027,400.000 Local 1,025,663.74

Base 0.00 695.66 0.00 1,461,853.75
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COMMON STOCK NPV578446908 24 May 2011 27 May 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDSUEDZUCKER AG

6,050.000 NHEH Local 22.124000 0.00 46.85 0.00 133,897.050.708868

Base 31.210324 0.00 66.09 0.00 188,888.55

25 May 2011 30 May 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,375.000 NHEH Local 21.892102 0.00 10.53 0.00 30,112.170.709119

Base 30.872254 0.00 14.85 0.00 42,464.20

578446908 Total

57.38 0.000.007,425.000 Local 164,009.22

Base 0.00 80.94 0.00 231,352.75

COMMON STOCK NPV581191905 12 May 2011 17 May 2011 EUR/DE5 0.01GOLDMAN SACHS + COEVOTEC AG

36,137.000 NHEG Local 2.994500 0.00 173.14 0.00 108,385.390.702716

Base 4.261323 0.00 246.39 0.00 154,237.83

13 May 2011 17 May 2011 EUR/DE5 0.01GOLDMAN SACHS + CO

33,495.000 NHEG Local 3.023700 0.00 162.05 0.00 101,440.880.707089

Base 4.276265 0.00 229.18 0.00 143,462.68

16 May 2011 18 May 2011 EUR/DE5 0.01GOLDMAN SACHS + CO

37,168.000 NHEG Local 3.014800 0.00 179.29 0.00 112,233.380.702445

Base 4.291866 0.00 255.24 0.00 159,775.33

581191905 Total

514.48 0.000.00106,800.000 Local 322,059.65

Base 0.00 730.81 0.00 457,475.84

PREFERENCE710106907 12 Apr 2011 12 Apr 2011 EUR/DE5RIGHTS EXERCISEDPORSCHE AUTOMOBIL HLDG PFD

5,766.000 NHHJ Local 38.000000 0.00 0.00 0.00 219,108.000.691920

Base 54.919644 0.00 0.00 0.00 316,666.67
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COMMON STOCK NPV738006907 08 Apr 2011 12 Apr 2011 EUR/DE5 0.06JEFFERIES+ COMPANY INCAAREAL BANK AG

9,900.000 NHEG Local 25.421600 0.00 402.68 0.00 252,076.520.692665

Base 36.701147 0.00 581.35 0.00 363,922.70

11 Apr 2011 13 Apr 2011 EUR/DE5 0.06JEFFERIES+ COMPANY INC

8,000.000 NHEG Local 25.735600 0.00 329.42 0.00 206,214.220.691802

Base 37.200818 0.00 476.18 0.00 298,082.72

12 Apr 2011 14 Apr 2011 EUR/DE5 0.06JEFFERIES+ COMPANY INC

7,700.000 NHEG Local 25.159300 0.00 309.96 0.00 194,036.570.689893

Base 36.468409 0.00 449.29 0.00 281,256.04

29 Apr 2011 02 May 2011 EUR/DE53 RIGHTS EXERCISED

1,730.000 NHEH Local 15.750000 0.00 0.00 0.00 27,247.500.674620

Base 23.346477 0.00 0.00 0.00 40,389.40

738006907 Total

1,042.06 0.000.0027,330.000 Local 679,574.81

Base 0.00 1,506.82 0.00 983,650.86

COMMON STOCK NPV959HBM905 24 May 2011 27 May 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDKABEL DEUTSCHLAND HOLDING AG

5,401.000 NHEH Local 44.721900 0.00 84.54 0.00 241,627.520.708868

Base 63.089179 0.00 119.26 0.00 340,863.91

EXP 29APR11987EBS905 18 Apr 2011 18 Apr 2011 EUR/DE5RIGHTS ISSUE (NON CASH)AAREAL BANK AG RTS

25,600.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.693570

Base 0.000000 0.00 0.00 0.00 0.00

18 Apr 2011 18 Apr 2011 EUR/DE5RIGHTS ISSUE (NON CASH)

4,328.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.693570

Base 0.000000 0.00 0.00 0.00 0.00
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987EBS905 Total

0.00 0.000.0029,928.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKACI00KLW7 01 Jun 2011 01 Jun 2011 EUR/DE5EXCHANGE OFFER (NON CASH)TOGNUM AG NEW

19,674.000 NHEH Local 11.620557 0.00 0.00 0.00 228,622.850.672001

Base 17.292462 0.00 0.00 0.00 340,211.92

COMMON STOCK NPVB170DQ909 09 Jun 2011 14 Jun 2011 EUR/DE5 0.05CHICAGO ANALYTIC TRADING COMPANYKLOECKNER + CO

17,700.000 NHEG Local 19.767400 0.00 559.81 0.00 350,442.790.688113

Base 28.726968 0.00 813.54 0.00 509,280.87

10 Jun 2011 14 Jun 2011 EUR/DE5 0.05CHICAGO ANALYTIC TRADING COMPANY

4,400.000 NHEG Local 20.147700 0.00 141.84 0.00 88,791.720.696161

Base 28.941150 0.00 203.75 0.00 127,544.81

B170DQ909 Total

701.65 0.000.0022,100.000 Local 439,234.51

Base 0.00 1,017.29 0.00 636,825.68

COMMON STOCK NPVB1Y47Y901 24 May 2011 27 May 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDGERRESHEIMER AG

1,739.000 NHEH Local 32.342800 0.00 19.69 0.00 56,263.820.708868

Base 45.625984 0.00 27.78 0.00 79,371.36

25 May 2011 30 May 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,621.000 NHEH Local 32.120401 0.00 18.22 0.00 52,085.390.709119

Base 45.296207 0.00 25.69 0.00 73,450.85

26 May 2011 30 May 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTD

3,127.000 NHEH Local 32.324800 0.00 35.38 0.00 101,115.030.709900

Base 45.534301 0.00 49.84 0.00 142,435.60
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B1Y47Y901 Total

73.29 0.000.006,487.000 Local 209,464.24

Base 0.00 103.31 0.00 295,257.81

380,714.000

0.00

0.00

7,678.58

5,350.46

0.00

0.00 6,747,007.78

9,667,372.22

Local

Base

GERMANY Total

GREECE

COMMON STOCK EUR4.7423586007 16 Jun 2011 21 Jun 2011 EUR/GR2INVESTMENT TECHNOLOGY GROUP LTDALPHA BANK AE

20,618.000 NHHJ Local 3.173000 0.00 22.90 21.26 65,465.070.706464

Base 4.491382 0.00 32.41 30.09 92,665.83

COMMON STOCK EUR.32458435906 12 May 2011 17 May 2011 EUR/GR2 0.02UBS AGMETKA SA

11,959.000 NHEG Local 8.658700 0.00 165.68 33.65 103,748.720.702716

Base 12.321763 0.00 235.77 47.89 147,639.62

13 May 2011 18 May 2011 EUR/GR2 0.02UBS AG

2,936.000 NHEG Local 8.641001 0.00 48.83 0.00 25,418.810.707089

Base 12.220528 0.00 69.06 0.00 35,948.53

16 May 2011 19 May 2011 EUR/GR2 0.02UBS AG

11,334.000 NHEG Local 8.522100 0.00 154.54 31.39 96,775.410.702445

Base 12.132053 0.00 220.00 44.69 137,769.38

17 May 2011 20 May 2011 EUR/GR2 0.02UBS AG

7,019.000 NHEG Local 8.360000 0.00 112.97 0.00 58,791.810.705841

Base 11.844027 0.00 160.05 0.00 83,293.28

18 May 2011 23 May 2011 EUR/GR2 0.02UBS AG

3,652.000 NHEG Local 8.472801 0.00 49.51 10.06 31,002.240.700746

Base 12.091116 0.00 70.65 14.36 44,241.77
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458435906 Total

531.53 75.100.0036,900.000 Local 315,736.99

Base 0.00 755.53 106.94 448,892.58

COMMON STOCK EUR5.0462595000 16 Jun 2011 21 Jun 2011 EUR/GR2INVESTMENT TECHNOLOGY GROUP LTDNATIONAL BANK OF GREECE

2,188.000 NHHJ Local 4.520000 0.00 3.46 3.21 9,896.430.706464

Base 6.398061 0.00 4.90 4.54 14,008.40

59,706.000

0.00

0.00

792.84

557.89

141.57

99.57 391,098.49

555,566.81

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.06405862004 08 Mar 2011 23 Mar 2011 EUR/IE1ASSET TRANSFER AT MARKET NON CASHGLANBIA PLC

152,700.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.32418224002 21 Apr 2011 09 May 2011 EUR/IE1AUTREPAT-STK/$ DIVCRH PLC

781.000 NHHJ Local 15.361126 0.00 0.00 0.00 11,997.040.685706

Base 22.401913 0.00 0.00 0.00 17,495.89

COMMON STOCK EUR.1482897907 08 Mar 2011 19 Apr 2011 EUR/IE142 ASSET TRANSFER AT MARKET NON CASHPADDY POWER PLC

11,900.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.01B011Y0909 08 Mar 2011 27 Apr 2011 EUR/IE149 ASSET TRANSFER AT MARKET NON CASHC+C GROUP PLC

101,700.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

267,081.000

0.00

0.00

0.00

0.00

0.00

0.00 11,997.04

17,495.89

Local

Base

IRELAND Total

ITALY
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COMMON STOCK EUR.52407683002 10 Jun 2011 EUR/IT4RIGHTS EXERCISEDINTESA SANPAOLO

469,432.000 NHEB Local 1.369000 0.00 0.00 0.00 642,652.410.696161

Base 1.966499 0.00 0.00 0.00 923,137.62

10 Jun 2011 CANCEL EUR/IT4RIGHTS EXERCISED

-469,432.000 NHEB Local 1.369000 0.00 0.00 0.00 -642,652.410.696161

Base 1.966499 0.00 0.00 0.00 -923,137.62

10 Jun 2011 EUR/IT4RIGHTS EXERCISED

172,364.000 NHHJ Local 1.369000 0.00 0.00 0.00 235,966.320.696161

Base 1.966499 0.00 0.00 0.00 338,953.66

10 Jun 2011 CANCEL EUR/IT4RIGHTS EXERCISED

-172,364.000 NHHJ Local 1.369000 0.00 0.00 0.00 -235,966.320.696161

Base 1.966499 0.00 0.00 0.00 -338,953.66

10 Jun 2011 10 Jun 2011 EUR/IT4RIGHTS EXERCISED

469,432.000 NHEB Local 1.369000 0.00 0.00 0.00 642,652.410.696161

Base 1.966499 0.00 0.00 0.00 923,137.62

10 Jun 2011 10 Jun 2011 EUR/IT4RIGHTS EXERCISED

172,364.000 NHHJ Local 1.369000 0.00 0.00 0.00 235,966.320.696161

Base 1.966499 0.00 0.00 0.00 338,953.66

407683002 Total

0.00 0.000.00641,796.000 Local 878,618.73

Base 0.00 0.00 0.00 1,262,091.28

COMMON STOCK EUR.26457269900 15 Apr 2011 20 Apr 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBUONGIORNO SPA

10,766.000 NHEH Local 1.369100 0.00 7.37 0.00 14,747.100.692425

Base 1.977254 0.00 10.64 0.00 21,297.76
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18 Apr 2011 21 Apr 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

28,610.000 NHEH Local 1.358000 0.00 19.43 0.00 38,871.810.703606

Base 1.930057 0.00 27.61 0.00 55,246.56

19 Apr 2011 26 Apr 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

89,123.000 NHEH Local 1.384200 0.00 61.68 0.00 123,425.740.698300

Base 1.982243 0.00 88.33 0.00 176,751.74

20 Apr 2011 27 Apr 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

115,114.000 NHEH Local 1.427400 0.00 82.16 0.00 164,395.880.689037

Base 2.071587 0.00 119.24 0.00 238,587.88

457269900 Total

170.64 0.000.00243,613.000 Local 341,440.53

Base 0.00 245.82 0.00 491,883.94

COMMON STOCK EUR.52589861905 23 May 2011 26 May 2011 EUR/IT4UBS AGIMMSI SPA

4,525.000 NHHV Local 0.802000 0.00 1.81 0.00 3,630.860.713470

Base 1.124084 0.00 2.54 0.00 5,089.02

29 Jun 2011 OPEN EUR/IT4CABRERA CAPITAL MARKETS LLC

10,553.000 NHHV Local 0.817000 0.00 5.17 0.00 8,626.970.693145

Base 1.178686 0.00 7.46 0.00 12,446.13

589861905 Total

6.98 0.000.0015,078.000 Local 12,257.83

Base 0.00 10.00 0.00 17,535.15

COMMON STOCK EUR3.0716951900 12 May 2011 17 May 2011 EUR/IT4 0.02GOLDMAN SACHS + CODE LONGHI SPA

32,160.000 NHEG Local 8.720900 0.00 448.74 0.00 280,912.880.702716

Base 12.410277 0.00 638.58 0.00 399,753.07
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13 May 2011 18 May 2011 EUR/IT4 0.02GOLDMAN SACHS + CO

5,640.000 NHEG Local 8.732000 0.00 78.80 0.00 49,327.280.703977

Base 12.403814 0.00 111.94 0.00 70,069.45

716951900 Total

527.54 0.000.0037,800.000 Local 330,240.16

Base 0.00 750.52 0.00 469,822.52

COMMON STOCK EUR1.766716906 15 Mar 2011 CANCEL EUR/IT4 0.08CABRERA CAPITAL MARKETS LLCATLANTIA SPA

-1,499.000 NHHJ Local 115.801001 0.00 -86.79 0.00 -173,672.490.715922

Base 161.750863 0.00 -121.23 0.00 -242,585.77

15 Mar 2011 10 May 2011 EUR/IT4 0.0153 CABRERA CAPITAL MARKETS LLC

1,499.000 NHHJ Local 15.801000 0.00 11.84 0.00 23,697.540.715922

Base 22.070840 0.00 16.54 0.00 33,100.73

766716906 Total

-74.95 0.000.000.000 Local -149,974.95

Base 0.00 -104.69 0.00 -209,485.04

EXP 08JUL11977WXF901 20 Jun 2011 23 Jun 2011 EUR/IT4RIGHTS ISSUE (NON CASH)BANCA MONTE DEI PASCHI SIE RTS

245,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698930

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB07DRZ908 09 Jun 2011 14 Jun 2011 EUR/IT4 0.02UBS AGRECORDATI SPA

22,200.000 NHEG Local 7.515100 0.00 266.94 0.00 167,102.160.688113

Base 10.921317 0.00 387.93 0.00 242,841.16

24 May 2011 27 May 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

9,626.000 NHEH Local 7.499600 0.00 25.27 0.00 72,216.420.708868

Base 10.579685 0.00 35.65 0.00 101,875.69
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25 May 2011 30 May 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

14,490.000 NHEH Local 7.506100 0.00 38.07 0.00 108,801.460.709119

Base 10.585106 0.00 53.69 0.00 153,431.88

25 May 2011 30 May 2011 EUR/IT4UBS AG

11,631.000 NHEH Local 7.511500 0.00 30.58 0.00 87,396.840.709119

Base 10.592721 0.00 43.12 0.00 123,247.07

26 May 2011 31 May 2011 EUR/IT4UBS AG

2,855.000 NHEH Local 7.666301 0.00 7.66 0.00 21,894.950.709900

Base 10.799128 0.00 10.79 0.00 30,842.30

B07DRZ908 Total

368.52 0.000.0060,802.000 Local 457,411.83

Base 0.00 531.18 0.00 652,238.10

EXP 24JUN11B4L6G7903 06 Jun 2011 09 Jun 2011 EUR/IT4RIGHTS ISSUE (NON CASH)UNION DI BANCHE IRTS

40,502.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.686500

Base 0.000000 0.00 0.00 0.00 0.00

EXP 10JUN11B4PCML908 23 May 2011 26 May 2011 EUR/IT4RIGHTS ISSUE (NON CASH)INTESA SANPAOLO RTS

103,559.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.713165

Base 0.000000 0.00 0.00 0.00 0.00

23 May 2011 26 May 2011 EUR/IT4RIGHTS ISSUE (NON CASH)

1,643,014.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.713470

Base 0.000000 0.00 0.00 0.00 0.00

23 May 2011 26 May 2011 EUR/IT4RIGHTS ISSUE (NON CASH)

499,719.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.713470

Base 0.000000 0.00 0.00 0.00 0.00
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B4PCML908 Total

0.00 0.000.002,246,292.000 Local 0.00

Base 0.00 0.00 0.00 0.00

3,531,146.000

0.00

0.00

1,432.83

998.73

0.00

0.00 1,869,994.13

2,684,085.95

Local

Base

ITALY Total

NETHERLANDS

REIT EUR10.0492928007 19 May 2011 19 May 2011 EUR/NL5AUTREPAT-STK/$ DIVCORIO NV

60.000 NHHJ Local 48.240666 0.00 0.00 0.00 2,894.440.701607

Base 68.757390 0.00 0.00 0.00 4,125.44

COMMON STOCK507503902 15 Apr 2011 20 Apr 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCHEIJMANS

2,173.000 NHEH Local 21.375100 0.00 23.22 0.00 46,471.310.692425

Base 30.869914 0.00 33.53 0.00 67,113.85

18 Apr 2011 21 Apr 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLC

8,911.000 NHEH Local 21.296400 0.00 94.89 0.00 189,867.110.703606

Base 30.267508 0.00 134.86 0.00 269,848.62

19 Apr 2011 26 Apr 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLC

5,327.000 NHEH Local 21.295700 0.00 56.72 0.00 113,498.910.698300

Base 30.496491 0.00 81.23 0.00 162,536.03

20 Apr 2011 27 Apr 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLC

982.000 NHEH Local 21.925000 0.00 10.77 0.00 21,541.120.689037

Base 31.819772 0.00 15.63 0.00 31,262.65

24 May 2011 27 May 2011 EUR/NL5 0.01INVESTMENT TECHNOLOGY GROUP LTD

4,291.000 NHEH Local 20.956199 0.00 31.47 0.00 89,954.520.708868

Base 29.562907 0.00 44.39 0.00 126,898.83
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25 May 2011 30 May 2011 EUR/NL5 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,004.000 NHEH Local 20.990100 0.00 7.38 0.00 21,081.440.709119

Base 29.600250 0.00 10.41 0.00 29,729.06

26 May 2011 31 May 2011 EUR/NL5 0.01INVESTMENT TECHNOLOGY GROUP LTD

4,552.000 NHEH Local 21.242500 0.00 33.84 0.00 96,729.700.709900

Base 29.923229 0.00 47.67 0.00 136,258.21

27 May 2011 01 Jun 2011 EUR/NL5 0.01INVESTMENT TECHNOLOGY GROUP LTD

325.000 NHEH Local 21.399415 0.00 2.43 0.00 6,957.240.699986

Base 30.571204 0.00 3.47 0.00 9,939.11

507503902 Total

260.72 0.000.0027,565.000 Local 586,101.35

Base 0.00 371.19 0.00 833,586.36

COMMON STOCK EUR.48548155902 26 May 2011 31 May 2011 EUR/NL55 CUSIP CHANGE NON CASHPOSTNL NV

17,703.000 NHHJ Local 10.994083 0.00 0.00 0.00 194,628.260.710169

Base 15.480940 0.00 0.00 0.00 274,059.10

COMMON STOCK EUR.12567151907 17 May 2011 17 May 2011 EUR/NL5AUTREPAT-STK/$ DIVWOLTERS KLUWER

1,075.000 NHHJ Local 16.087479 0.00 0.00 0.00 17,294.040.706389

Base 22.774249 0.00 0.00 0.00 24,482.32

COMMON STOCK EUR.2598662906 04 May 2011 04 May 2011 EUR/NL5AUTREPAT-STK/$ DIVKONINKLIJKE PHILIPS ELECTRON

1,749.000 NHHJ Local 19.557461 0.00 0.00 0.00 34,206.000.673015

Base 29.059473 0.00 0.00 0.00 50,825.02

DUTCH CERT EUR.05B096LW904 06 Jun 2011 EUR/NL5AUTREPAT-STK/$ DIVFUGRO NV CVA

323.000 NHHJ Local 54.831269 0.00 0.00 0.00 17,710.500.684041

Base 80.157869 0.00 0.00 0.00 25,890.99
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06 Jun 2011 CANCEL EUR/NL5AUTREPAT-STK/$ DIV

-323.000 NHHJ Local 54.831269 0.00 0.00 0.00 -17,710.500.684041

Base 80.157869 0.00 0.00 0.00 -25,890.99

06 Jun 2011 06 Jun 2011 EUR/NL5AUTREPAT-STK/$ DIV

323.000 NHHJ Local 54.831269 0.00 0.00 0.00 17,710.500.684041

Base 80.157869 0.00 0.00 0.00 25,890.99

B096LW904 Total

0.00 0.000.00323.000 Local 17,710.50

Base 0.00 0.00 0.00 25,890.99

COMMON STOCK EUR2.5B12GN4907 25 May 2011 25 May 2011 EUR/NL5AUTREPAT-STK/$ DIVTEN CATE NV

1,561.000 NHHV Local 29.260089 0.00 0.00 0.00 45,675.000.709119

Base 41.262593 0.00 0.00 0.00 64,410.91

COMMON STOCK EUR.25B156T5907 01 Jun 2011 01 Jun 2011 EUR/NL5AUTREPAT-STK/$ DIVSBM OFFSHORE NV

733.000 NHHJ Local 18.000982 0.00 0.00 0.00 13,194.720.692977

Base 25.976305 0.00 0.00 0.00 19,040.63

CVA EUR0.25 (POST SUB1WFDQ908 09 Jun 2011 14 Jun 2011 EUR/NL5 0.05M RAMSEY KING SECURITIES, INC.TKH GROUP NV

22,450.000 NHEG Local 22.236600 0.00 698.90 0.00 499,910.570.688113

Base 32.315332 0.00 1,015.68 0.00 726,494.88

10 Jun 2011 15 Jun 2011 EUR/NL5 0.04M RAMSEY KING SECURITIES, INC.

2,450.000 NHEG Local 22.262200 0.00 76.36 0.00 54,618.750.696161

Base 31.978522 0.00 109.69 0.00 78,457.07

B1WFDQ908 Total

775.26 0.000.0024,900.000 Local 554,529.32

Base 0.00 1,125.37 0.00 804,951.95
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COMMON STOCK EUR.8B1XF88903 27 May 2011 08 Jun 2011 EUR/NL5AUTREPAT-STK/$ DIVBOSKALIS WESTMINSTER

37.000 NHHJ Local 32.273513 0.00 0.00 0.00 1,194.120.699986

Base 46.105941 0.00 0.00 0.00 1,705.92

75,706.000

0.00

0.00

1,496.56

1,035.98

0.00

0.00 1,467,427.75

2,103,078.64

Local

Base

NETHERLANDS Total

PORTUGAL

COMMON STOCK EUR1.0581249901 20 Jun 2011 EUR/PT4NEW TO ORD NON CASHBANCO COMERCIAL PORTUGUES R

5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698930

Base 0.000000 0.00 0.00 0.00 0.00

20 Jun 2011 CANCEL EUR/PT4NEW TO ORD NON CASH

-5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698930

Base 0.000000 0.00 0.00 0.00 0.00

20 Jun 2011 20 Jun 2011 EUR/PT4NEW TO ORD NON CASH

5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698348

Base 0.000000 0.00 0.00 0.00 0.00

581249901 Total

0.00 0.000.005,451.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK EUR1.0597229905 09 Jun 2011 14 Jun 2011 EUR/PT4UBS AGSONAECOM SGPS SA

139,721.000 NHEG Local 1.542400 0.00 344.81 0.00 215,850.480.688113

Base 2.241492 0.00 501.10 0.00 313,684.64

10 Jun 2011 15 Jun 2011 EUR/PT4UBS AG

72,579.000 NHEG Local 1.538400 0.00 178.65 0.00 111,834.180.696427

Base 2.208990 0.00 256.52 0.00 160,582.77
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597229905 Total

523.46 0.000.00212,300.000 Local 327,684.66

Base 0.00 757.62 0.00 474,267.41

EXP 26MAY11983PJV909 17 May 2011 20 May 2011 EUR/PT4RIGHTS ISSUE (NON CASH)BANCO BPI SA RTS

397,500.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.702445

Base 0.000000 0.00 0.00 0.00 0.00

EXP 05MAY11983ZYF905 02 May 2011 EUR/PT4CREDIT SUISSEBANCO COMERCIAL PORTUGU RTS

18,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.672472

Base 0.000000 0.00 0.00 0.00 0.00

02 May 2011 CANCEL EUR/PT4CREDIT SUISSE

-18,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.672472

Base 0.000000 0.00 0.00 0.00 0.00

21 Apr 2011 EUR/PT4RIGHTS ISSUE (NON CASH)

123,938.000 NHHJ Local 1.500857 0.00 0.00 0.00 186,013.240.685706

Base 2.188776 0.00 0.00 0.00 271,272.59

21 Apr 2011 CANCEL EUR/PT4RIGHTS ISSUE (NON CASH)

-123,938.000 NHHJ Local 1.500857 0.00 0.00 0.00 -186,013.240.685706

Base 2.188776 0.00 0.00 0.00 -271,272.59

21 Apr 2011 28 Apr 2011 EUR/PT4RIGHTS ISSUE (NON CASH)

123,938.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.685706

Base 0.000000 0.00 0.00 0.00 0.00

983ZYF905 Total

0.00 0.000.00123,938.000 Local 0.00

Base 0.00 0.00 0.00 0.00



Prepared by State StreetPage 207

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCKACI00LVJ3 05 May 2011 18 May 2011 EUR/PT41 SUBSCRIPTION (NON CASH)BANCO COMERCIAL PORTUGUES SA

5,452.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.671930

Base 0.000000 0.00 0.00 0.00 0.00

EXP 09JUN11B45L57900 24 May 2011 27 May 2011 EUR/PT3RIGHTS ISSUE (NON CASH)BANCO COMERCIAL PORTUGU RTS

123,938.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.708868

Base 0.000000 0.00 0.00 0.00 0.00

24 May 2011 EUR/PT4RIGHTS ISSUE (NON CASH)

5,452.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.708868

Base 0.000000 0.00 0.00 0.00 0.00

24 May 2011 CANCEL EUR/PT4RIGHTS ISSUE (NON CASH)

-5,452.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.708868

Base 0.000000 0.00 0.00 0.00 0.00

24 May 2011 27 May 2011 EUR/PT4RIGHTS ISSUE (NON CASH)

5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.708868

Base 0.000000 0.00 0.00 0.00 0.00

B45L57900 Total

0.00 0.000.00129,389.000 Local 0.00

Base 0.00 0.00 0.00 0.00

874,030.000

0.00

0.00

757.62

523.46

0.00

0.00 327,684.66

474,267.41

Local

Base

PORTUGAL Total

SPAIN

COMMON STOCK EUR.6514021906 15 Apr 2011 20 Apr 2011 EUR/ES5 0.09UBS AGPROSEGUR COMP SEGURIDAD REGD

6,849.000 NHHP Local 41.968300 0.00 431.16 0.00 287,872.050.692425

Base 60.610608 0.00 622.68 0.00 415,744.74
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18 Apr 2011 21 Apr 2011 EUR/ES5 0.09UBS AG

2,148.000 NHHP Local 41.588101 0.00 134.00 0.00 89,465.240.703606

Base 59.107087 0.00 190.45 0.00 127,152.47

514021906 Total

565.16 0.000.008,997.000 Local 377,337.29

Base 0.00 813.13 0.00 542,897.21

COMMON STOCK EUR2.0549613909 24 May 2011 27 May 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITEDPAPELES Y CARTONES DE EUROPA

1,728.000 NHHV Local 3.919300 0.00 3.39 0.00 6,775.940.708868

Base 5.528956 0.00 4.78 0.00 9,558.82

25 May 2011 30 May 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,527.000 NHHV Local 3.845003 0.00 2.94 0.00 5,874.260.709119

Base 5.422225 0.00 4.15 0.00 8,283.88

27 May 2011 01 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

7,170.000 NHHV Local 3.939100 0.00 14.12 0.00 28,257.470.699986

Base 5.627398 0.00 20.17 0.00 40,368.62

31 May 2011 03 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

11,100.000 NHHV Local 3.998800 0.00 17.75 0.00 44,404.430.695652

Base 5.748276 0.00 25.52 0.00 63,831.38

01 Jun 2011 06 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

8,992.000 NHHV Local 3.990000 0.00 14.35 0.00 35,892.430.692977

Base 5.757767 0.00 20.71 0.00 51,794.55

03 Jun 2011 08 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

7,310.000 NHHV Local 3.900000 0.00 14.25 0.00 28,523.250.684767

Base 5.695368 0.00 20.81 0.00 41,653.95



Prepared by State StreetPage 209

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

06 Jun 2011 09 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

7,239.000 NHHV Local 3.874400 0.00 14.02 0.00 28,060.800.684041

Base 5.663988 0.00 20.50 0.00 41,022.10

07 Jun 2011 10 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

6,400.000 NHHV Local 3.831600 0.00 12.26 0.00 24,534.500.681477

Base 5.622493 0.00 17.99 0.00 36,001.95

08 Jun 2011 13 Jun 2011 EUR/ES5J.P. MORGAN CLEARING CORP.

122,134.000 NHHV Local 3.745000 0.00 320.17 0.00 457,712.000.685518

Base 5.463022 0.00 467.05 0.00 667,687.79

549613909 Total

413.25 0.000.00173,600.000 Local 660,035.08

Base 0.00 601.68 0.00 960,203.04

COMMON STOCK EUR.49550190904 27 Apr 2011 27 Apr 2011 EUR/ES5NEW TO ORD NON CASHBANCO BILBAO VIZCAYA ARGENTA

3,745.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.682198

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR1.0550478903 24 May 2011 27 May 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTDSACYR VALLEHERMOSO SA

4,249.000 NHEH Local 7.272100 0.00 10.81 0.00 30,909.960.708868

Base 10.258751 0.00 15.25 0.00 43,604.68

25 May 2011 30 May 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTD

22,066.000 NHEH Local 7.084100 0.00 54.71 0.00 156,372.460.709119

Base 9.990002 0.00 77.15 0.00 220,516.53

550478903 Total

65.52 0.000.0026,315.000 Local 187,282.42

Base 0.00 92.40 0.00 264,121.21
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COMMON STOCK EUR1.0565042900 29 Jun 2011 29 Jun 2011 EUR/ES5NEW TO ORD NON CASHGAS NATURAL SDG SA

136.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.693145

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.5570594903 25 May 2011 30 May 2011 EUR/ES5 0.01KNIGHT SECURITIES INTERNATIONALBANCO SANTANDER SA

70,260.000 NHEB Local 7.896700 0.00 443.86 0.00 555,266.000.709119

Base 11.135931 0.00 625.93 0.00 783,036.42

EXP 31DEC49 PERPETUA975CLU907 27 Jun 2011 27 Jun 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO POPULAR ESPANOL RTS

71,773.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.705960

Base 0.000000 0.00 0.00 0.00 0.00

EXP 27APR11977AEM905 13 Apr 2011 13 Apr 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO POPULAR ESPANOL RIGHTS

71,773.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689890

Base 0.000000 0.00 0.00 0.00 0.00

EXP 30JUN11977YTP900 14 Jun 2011 14 Jun 2011 EUR/ES5RIGHTS ISSUE (NON CASH)ZARDOYA OTIS SA RTS

7,853.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.695600

Base 0.000000 0.00 0.00 0.00 0.00

EXP 27JUN11977ZDD901 07 Jun 2011 07 Jun 2011 EUR/ES5RIGHTS ISSUE (NON CASH)MAPFRE

1,087.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.684790

Base 0.000000 0.00 0.00 0.00 0.00

SHSACI00OBW0 27 Jun 2011 28 Jun 2011 EUR/ES5RIGHTS EXERCISEDMAPFRE

27.000 NHHJ Local 2.465925 0.00 0.00 0.00 66.580.700182

Base 3.521834 0.00 0.00 0.00 95.09

COMMON STOCK EUR.2B03851902 15 Apr 2011 20 Apr 2011 EUR/ES5 0.01PERSHING LLCFERROVIAL SA

75,036.000 NHEH Local 9.178600 0.00 344.36 0.00 689,069.790.692425

Base 13.255732 0.00 497.32 0.00 995,154.41
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24 May 2011 27 May 2011 EUR/ES5INSTINET U.K. LTD

17,302.000 NHEH Local 8.510600 0.00 51.54 0.00 147,301.940.708868

Base 12.005902 0.00 72.71 0.00 207,798.83

B03851902 Total

395.90 0.000.0092,338.000 Local 836,371.73

Base 0.00 570.03 0.00 1,202,953.24

COMMON STOCK EUR.75B07VZ9907 20 May 2011 25 May 2011 EUR/ES5MORGAN STANLEY CO INCORPORATEDANTENA 3 TELEVISION

13,200.000 NHHV Local 5.646500 0.00 29.81 0.00 74,563.610.705567

Base 8.002784 0.00 42.25 0.00 105,678.99

23 May 2011 26 May 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

13,200.000 NHHV Local 5.499500 0.00 29.04 0.00 72,622.440.713470

Base 7.708103 0.00 40.70 0.00 101,787.66

24 May 2011 27 May 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

11,500.000 NHHV Local 5.233500 0.00 24.07 0.00 60,209.320.708868

Base 7.382898 0.00 33.96 0.00 84,937.28

25 May 2011 30 May 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

9,200.000 NHHV Local 5.290600 0.00 19.47 0.00 48,692.990.709119

Base 7.460807 0.00 27.46 0.00 68,666.88

26 May 2011 31 May 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

10,900.000 NHHV Local 5.359500 0.00 23.37 0.00 58,441.920.709900

Base 7.549655 0.00 32.92 0.00 82,324.16

27 May 2011 01 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

5,700.000 NHHV Local 5.379100 0.00 12.26 0.00 30,673.130.699986

Base 7.684582 0.00 17.51 0.00 43,819.63
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30 May 2011 02 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

13,200.000 NHHV Local 5.419600 0.00 28.62 0.00 71,567.340.699986

Base 7.742441 0.00 40.89 0.00 102,241.10

31 May 2011 03 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

10,700.000 NHHV Local 5.494900 0.00 23.52 0.00 58,818.950.695652

Base 7.898921 0.00 33.81 0.00 84,552.26

01 Jun 2011 06 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

2,700.000 NHHV Local 5.519800 0.00 5.96 0.00 14,909.420.692977

Base 7.965344 0.00 8.60 0.00 21,515.03

02 Jun 2011 07 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

3,500.000 NHHV Local 5.710000 0.00 7.99 0.00 19,992.990.693241

Base 8.236674 0.00 11.53 0.00 28,839.88

03 Jun 2011 08 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

5,300.000 NHHV Local 5.622200 0.00 11.92 0.00 29,809.580.684767

Base 8.210384 0.00 17.41 0.00 43,532.44

06 Jun 2011 09 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

7,900.000 NHHV Local 5.499000 0.00 17.38 0.00 43,459.480.684041

Base 8.038992 0.00 25.41 0.00 63,533.44

07 Jun 2011 10 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

13,200.000 NHHV Local 5.546100 0.00 29.28 0.00 73,237.800.681477

Base 8.138352 0.00 42.97 0.00 107,469.22

09 Jun 2011 14 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

21,000.000 NHHV Local 5.626100 0.00 47.26 0.00 118,195.360.688113

Base 8.176128 0.00 68.68 0.00 171,767.37

10 Jun 2011 15 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

21,500.000 NHHV Local 5.448400 0.00 46.86 0.00 117,187.460.696161

Base 7.826351 0.00 67.31 0.00 168,333.85
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B07VZ9907 Total

356.81 0.000.00162,700.000 Local 892,381.79

Base 0.00 511.41 0.00 1,278,999.19

COMMON STOCKB3Q65B903 21 Apr 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANCO BILBAO VIZCAYA AREGENTAR

3,745.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689150

Base 0.000000 0.00 0.00 0.00 0.00

21 Apr 2011 CANCEL EUR/ES5SUBSCRIPTION (NON CASH)

-3,745.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689150

Base 0.000000 0.00 0.00 0.00 0.00

21 Apr 2011 25 Apr 2011 EUR/ES54 SUBSCRIPTION (NON CASH)

3,745.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.685706

Base 0.000000 0.00 0.00 0.00 0.00

B3Q65B903 Total

0.00 0.000.003,745.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP15APR11B3VM9M904 01 Apr 2011 01 Apr 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANKINTER SA RTS

37,792.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.704670

Base 0.000000 0.00 0.00 0.00 0.00

01 Apr 2011 01 Apr 2011 EUR/ES5RIGHTS ISSUE (NON CASH)

34,908.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704670

Base 0.000000 0.00 0.00 0.00 0.00

B3VM9M904 Total

0.00 0.000.0072,700.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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EXP 21JUN11B44PHW904 31 May 2011 31 May 2011 EUR/ES5RIGHTS ISSUE (NON CASH)GAS NATURAL SDG SA RTS

3,810.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.700740

Base 0.000000 0.00 0.00 0.00 0.00

EXP 29JUN11B511JX903 08 Jun 2011 08 Jun 2011 EUR/ES5RIGHTS ISSUE (NON CASH)SACYR VALLEHERMOSOSA RTS

47,718.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.685518

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB513HJ902 20 Jun 2011 21 Jun 2011 EUR/ES51 SUBSCRIPTION (NON CASH)GAS NATURAL SDG SA

136.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698714

Base 0.000000 0.00 0.00 0.00 0.00

EXP 12MAY11B5QGL9903 28 Apr 2011 28 Apr 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO PASTOR RTS

98,718.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.676361

Base 0.000000 0.00 0.00 0.00 0.00

EXP 15JUL11B5VB0V902 30 Jun 2011 30 Jun 2011 EUR/ES5RIGHTS ISSUE (NON CASH)CRITERIA CAIXACORP SA RTS

120,941.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.688539

Base 0.000000 0.00 0.00 0.00 0.00

EXP 14JUL11B65TF8905 30 Jun 2011 30 Jun 2011 EUR/ES5RIGHTS ISSUE (NON CASH)FAES FARMA SA RTS

108,483.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.694630

Base 0.000000 0.00 0.00 0.00 0.00

EXP 21APR11B669GP909 01 Apr 2011 01 Apr 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO BILBAO VIZCAYA ARG RTS

220,990.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704670

Base 0.000000 0.00 0.00 0.00 0.00

1,367,845.000

0.00

0.00

3,214.58

2,240.50

0.00

0.00 3,508,740.89

5,032,305.40

Local

Base

SPAIN Total
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EURO CURRENCY  Total

0.00Local6,820,977.000

0.00Base

99.57

141.57

27,535.10

39,685.05

25,248,672.41

36,290,471.12

HONG KONG DOLLAR

COMMON STOCK HKD.1607355906 25 May 2011 27 May 2011 HKD/HK1 0.02CITIGROUPGLOBAL MARKETS INC.CHINA MOBILE LTD

234,000.000 NHEB Local 69.368700 0.00 32,464.55 17,531.58 16,282,271.937.781750

Base 8.914280 0.00 4,171.88 2,252.91 2,092,366.36

COMMON STOCK HKD2.5607564002 14 Apr 2011 20 Apr 2011 HKD/HK1AUTREPAT-STK/$ DIVBANK OF EAST ASIA

1,458.000 NHHJ Local 33.073031 0.00 0.00 0.00 48,220.487.775500

Base 4.253493 0.00 0.00 0.00 6,201.59

COMMON STOCK HKD.4619615008 25 May 2011 27 May 2011 HKD/HK1 0.01MACQUARIESECURITIES LIMITEDCITIC PACIFIC LTD

1,842,000.000 NHEB Local 21.491300 0.00 79,173.95 42,753.96 39,708,902.517.781750

Base 2.761757 0.00 10,174.31 5,494.13 5,102,824.24

COMMON STOCK HKD1.0626735906 17 May 2011 27 May 2011 HKD/HK1AUTREPAT-STK/$ DIVHONG KONG EXCHANGES + CLEAR

674.000 NHHJ Local 181.304154 0.00 0.00 0.00 122,199.007.777900

Base 23.310168 0.00 0.00 0.00 15,711.05

COMMON STOCK628625907 02 Jun 2011 08 Jun 2011 HKD/HK11 MANDATORYEXCHANGE NON CASHLI + FUNG LTD

232,000.000 NHHJ Local 17.173797 0.00 0.00 0.00 3,984,320.917.772190

Base 2.209647 0.00 0.00 0.00 512,638.10

COMMON STOCK HKD1.629005901 03 May 2011 18 May 2011 HKD/HK1AUTREPAT-STK/$ DIVMTR CORP

1,433.000 NHHJ Local 27.884298 0.00 0.00 0.00 39,958.207.765650

Base 3.590723 0.00 0.00 0.00 5,145.51

COMMON STOCK HKD2.642053003 27 May 2011 10 Jun 2011 HKD/HK1AUTREPAT-STK/$ DIVHENDERSON LAND DEVELOPMENT

591.000 NHHJ Local 52.049915 0.00 0.00 0.00 30,761.507.786100

Base 6.684979 0.00 0.00 0.00 3,950.82
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COMMON STOCK HKD.1649131901 27 Apr 2011 27 Apr 2011 HKD/HK1RIGHTS SUBSCRIBED (NON CASH)KINGBOARD CHEMICALS HOLDINGS

400.000 NHHJ Local 12.118050 0.00 0.00 0.00 4,847.227.772714

Base 1.559050 0.00 0.00 0.00 623.62

COMMON STOCK CNY1.0653665901 05 May 2011 09 May 2011 HKD/HK1PERSHING LLCBYD CO LTD H

50,000.000 NHHJ Local 27.108500 0.00 1,355.43 1,464.43 1,358,244.867.772100

Base 3.487925 0.00 174.40 188.42 174,759.06

16 Jun 2011 20 Jun 2011 HKD/HK1PERSHING LLC

12,500.000 NHHJ Local 21.637000 0.00 270.46 292.64 271,025.607.797850

Base 2.774739 0.00 34.68 37.53 34,756.45

653665901 Total

1,625.89 1,757.070.0062,500.000 Local 1,629,270.46

Base 0.00 209.08 225.95 209,515.51

COMMON STOCK HKD1.0656835907 03 May 2011 20 May 2011 HKD/HK1AUTREPAT-STK/$ DIVNWS HOLDINGS LTD

1,088.000 NHHJ Local 11.238069 0.00 0.00 0.00 12,227.027.765650

Base 1.447151 0.00 0.00 0.00 1,574.50

COMMON STOCK HKD1.0663376002 04 May 2011 23 May 2011 HKD/HK1AUTREPAT-STK/$ DIVNEW WORLD DEVELOPMENT

604.000 NHHJ Local 13.186423 0.00 0.00 0.00 7,964.607.766650

Base 1.697826 0.00 0.00 0.00 1,025.49

COMMON STOCK CNY1.0674395900 16 Jun 2011 20 Jun 2011 HKD/HK1 0.01PERSHING LLCWEICHAI POWER CO LTD H

15,000.000 NHHJ Local 41.733300 0.00 626.00 676.08 627,301.587.797850

Base 5.351898 0.00 80.28 86.70 80,445.45

COMMON STOCK HKD.1680765906 07 Apr 2011 11 Apr 2011 HKD/HK1GOLDMAN SACHS + COSINGAMAS CONTAINER HLDGS

1,282,000.000 NHEG Local 3.641200 0.00 7,468.83 5,041.46 4,680,528.697.770150

Base 0.468614 0.00 961.22 648.82 602,373.02
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COMMON STOCK HKD1.0681042008 15 Apr 2011 28 Apr 2011 HKD/HK1AUTREPAT-STK/$ DIVSINO LAND CO

491.000 NHHJ Local 13.477800 0.00 0.00 0.00 6,617.607.775100

Base 1.733457 0.00 0.00 0.00 851.13

COMMON STOCK HKD1.0697237907 25 May 2011 02 Jun 2011 HKD/HK1AUTREPAT-STK/$ DIVWING HANG BANK LTD

144.000 NHHJ Local 86.250000 0.00 0.00 0.00 12,420.007.777100

Base 11.090252 0.00 0.00 0.00 1,597.00

RIGHTS975AFE904 15 Jun 2011 HKD/HK1RIGHTS ISSUE (NON CASH)NEWTON RESOURCES LTD

477.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.790100

Base 0.000000 0.00 0.00 0.00 0.00

15 Jun 2011 CANCEL HKD/HK1RIGHTS ISSUE (NON CASH)

-477.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.790100

Base 0.000000 0.00 0.00 0.00 0.00

15 Jun 2011 21 Jun 2011 HKD/HK1RIGHTS ISSUE (NON CASH)

477.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.790100

Base 0.000000 0.00 0.00 0.00 0.00

975AFE904 Total

0.00 0.000.00477.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 23JUN11975CLH906 15 Jun 2011 21 Jun 2011 HKD/HK1RIGHTS ISSUE (NON CASH)NEWTON RESOURCES LTD RTS

401.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.790100

Base 0.000000 0.00 0.00 0.00 0.00

RIGHTS EXP 20JUL2011975EKJ909 30 Jun 2011 HKD/HK1RIGHTS ISSUE (NON CASH)CHINA CITIC BANK CORP RTS

83,880.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.783250

Base 0.000000 0.00 0.00 0.00 0.00
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30 Jun 2011 CANCEL HKD/HK1RIGHTS ISSUE (NON CASH)

-83,880.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.783250

Base 0.000000 0.00 0.00 0.00 0.00

30 Jun 2011 OPEN HKD/HK111 RIGHTS ISSUE (NON CASH)

83,880.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.783250

Base 0.000000 0.00 0.00 0.00 0.00

975EKJ909 Total

0.00 0.000.0083,880.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK HKD.02B02L83907 16 Jun 2011 20 Jun 2011 HKD/HK1PERSHING LLCMONGOLIA ENERGY CORP LTD

117,509.000 NHHJ Local 1.147400 0.00 134.83 144.79 135,109.457.797850

Base 0.147143 0.00 17.29 18.57 17,326.50

COMMON STOCK HKD.1B05NXN908 09 Jun 2011 13 Jun 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCXINYI GLASS HOLDINGS LTD

418,000.000 NHEG Local 7.033000 0.00 4,703.67 3,175.07 2,947,672.747.782650

Base 0.903677 0.00 604.38 407.97 378,749.24

10 Jun 2011 14 Jun 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

418,000.000 NHEG Local 7.178400 0.00 4,800.91 3,240.63 3,008,612.747.783050

Base 0.922312 0.00 616.84 416.37 386,559.61

B05NXN908 Total

9,504.58 6,415.700.00836,000.000 Local 5,956,285.48

Base 0.00 1,221.22 824.34 765,308.85

COMMON STOCK USD.01B1YC2B908 16 Jun 2011 20 Jun 2011 HKD/HK1PERSHING LLCCHINA HIGH SPEED TRANSMISSIO

10,000.000 NHHJ Local 8.346000 0.00 83.46 90.68 83,634.147.797850

Base 1.070295 0.00 10.70 11.63 10,725.28
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COMMON STOCK HKD.8B24CVP906 14 Jun 2011 28 Jun 2011 HKD/HK1AUTREPAT-STK/$ DIVSINO OCEAN LAND HOLDINGS

2,653.000 NHHJ Local 4.028164 0.00 0.00 0.00 10,686.727.784000

Base 0.517493 0.00 0.00 0.00 1,372.91

COMMON STOCK CNY1.0B43399904 05 May 2011 09 May 2011 HKD/HK1PERSHING LLCGUANGZHOU AUTOMOBILE GROUP H

76,000.000 NHHJ Local 8.705100 0.00 661.59 714.93 662,964.127.772100

Base 1.120045 0.00 85.12 91.99 85,300.51

COMMON STOCKB4JSGQ906 19 May 2011 24 May 2011 HKD/HK11 STOCKSPLIT NON CASHLI + FUNG LTD TEMP TRADING

232,000.000 NHHJ Local 17.173797 0.00 0.00 0.00 3,984,320.917.772190

Base 2.209647 0.00 0.00 0.00 512,638.10

COMMON STOCK USD1.B4TX8S909 25 May 2011 27 May 2011 HKD/HK1 0.01MORGAN STANLEY CO INCORPORATEDAIA GROUP LTD

306,800.000 NHEB Local 25.888700 0.00 15,885.31 8,578.41 7,967,116.887.781750

Base 3.326848 0.00 2,041.35 1,102.37 1,023,820.72

HONG KONG DOLLAR  Total

0.00Local5,340,103.000

0.00Base

83,704.66

10,757.41

147,628.99

18,972.45

85,997,929.40

11,053,336.26

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 05 May 2011 10 May 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBUMI RESOURCES TBK PT

393,500.000 NHHJ Local 3,630.876699 0.00 2,143,125.00 614,362.00 1,431,507,468.008,566.000000

Base 0.423871 0.00 250.19 71.72 167,115.04

COMMON STOCK IDR500.665104907 05 May 2011 10 May 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBANK MANDIRI TBK PT

98,000.000 NHHJ Local 7,139.030602 0.00 1,049,438.00 300,839.00 700,975,276.008,566.000000

Base 0.833415 0.00 122.51 35.12 81,832.28

COMMON STOCK IDR250.670909902 05 May 2011 10 May 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBANK RAKYAT INDONESIA PERSER

45,500.000 NHHJ Local 6,337.912110 0.00 432,563.00 124,001.00 288,931,565.008,566.000000

Base 0.739892 0.00 50.50 14.48 33,730.04
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INDONESIAN RUPIAH  Total

0.00Local537,000.000

0.00Base

1,039,202.00

121.32

3,625,126.00

423.20

2,421,414,309.00

282,677.36

ISRAELI SHEKEL

COMMON STOCK ILS1.0626630909 12 May 2011 16 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CODELEK AUTOMOTIVE SYSTEMS LTD

10,596.000 NHEG Local 42.330700 0.00 717.66 0.00 449,253.763.500000

Base 12.094486 0.00 205.05 0.00 128,358.22

16 May 2011 18 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

2,464.000 NHEG Local 41.326802 0.00 162.93 0.00 101,992.173.521350

Base 11.736068 0.00 46.27 0.00 28,963.94

17 May 2011 19 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

6,387.000 NHEG Local 41.545600 0.00 424.56 0.00 265,776.313.546750

Base 11.713710 0.00 119.70 0.00 74,935.17

18 May 2011 23 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

2,957.000 NHEG Local 41.672202 0.00 197.16 0.00 123,421.863.518250

Base 11.844582 0.00 56.04 0.00 35,080.47

19 May 2011 24 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

6,160.000 NHEG Local 41.589300 0.00 409.90 0.00 256,599.993.493000

Base 11.906470 0.00 117.35 0.00 73,461.21

23 May 2011 25 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

13,554.000 NHEG Local 40.721200 0.00 883.10 0.00 552,818.243.506250

Base 11.613889 0.00 251.86 0.00 157,666.52

24 May 2011 26 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

4,795.000 NHEG Local 41.094000 0.00 315.27 0.00 197,361.003.480500

Base 11.806924 0.00 90.58 0.00 56,704.78
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25 May 2011 30 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

6,083.000 NHEG Local 40.879601 0.00 397.87 0.00 249,068.483.481250

Base 11.742794 0.00 114.29 0.00 71,545.70

26 May 2011 30 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

14,519.000 NHEG Local 41.290000 0.00 959.18 0.00 600,448.693.486000

Base 11.844521 0.00 275.15 0.00 172,245.75

30 May 2011 01 Jun 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

1,542.000 NHEG Local 41.139600 0.00 101.50 0.00 63,538.763.470000

Base 11.855793 0.00 29.25 0.00 18,310.88

626630909 Total

4,569.13 0.000.0069,057.000 Local 2,860,279.26

Base 0.00 1,305.54 0.00 817,272.64

COMMON STOCK ILS1.0658539903 12 May 2011 16 May 2011 ILS/IL1 0.02GOLDMAN SACHS + COGAZIT GLOBE LTD

43,065.000 NHEG Local 45.961200 0.00 3,166.91 0.00 1,982,485.993.500000

Base 13.131771 0.00 904.83 0.00 566,424.57

16 May 2011 18 May 2011 ILS/IL1 0.02GOLDMAN SACHS + CO

7,599.000 NHEG Local 44.787600 0.00 544.55 0.00 340,885.523.522500

Base 12.714720 0.00 154.59 0.00 96,773.75

09 Jun 2011 13 Jun 2011 ILS/IL1 0.02UBS AG

15,125.000 NHEG Local 42.265300 0.00 1,022.82 0.00 640,285.483.387500

Base 12.476841 0.00 301.94 0.00 189,014.16

658539903 Total

4,734.28 0.000.0065,789.000 Local 2,963,656.99

Base 0.00 1,361.36 0.00 852,212.48
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COMMON STOCK ILS.1691670004 09 Jun 2011 13 Jun 2011 ILS/IL1 0.02UBS AGMIZRAHI TEFAHOT BANK LTD

79,090.000 NHEG Local 35.789900 0.00 4,529.00 0.00 2,835,152.193.387500

Base 10.565284 0.00 1,336.97 0.00 836,945.30

ISRAELI SHEKEL  Total

0.00Local213,936.000

0.00Base

0.00

0.00

13,832.41

4,003.87

8,659,088.44

2,506,430.42

JAPANESE YEN

COMMON STOCK607035904 07 Apr 2011 12 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + COBELLUNA CO LTD

2,000.000 NHEG Local 492.739000 0.00 1,577.00 0.00 987,055.0084.990000

Base 5.797611 0.00 18.56 0.00 11,613.78

08 Apr 2011 13 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

2,350.000 NHEG Local 506.593191 0.00 1,905.00 0.00 1,192,399.0084.990000

Base 5.960621 0.00 22.41 0.00 14,029.87

11 Apr 2011 14 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

3,000.000 NHEG Local 514.760667 0.00 2,471.00 0.00 1,546,753.0084.585000

Base 6.085720 0.00 29.21 0.00 18,286.37

12 Apr 2011 15 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

4,000.000 NHEG Local 507.591750 0.00 3,249.00 0.00 2,033,616.0083.810000

Base 6.056458 0.00 38.77 0.00 24,264.60

13 Apr 2011 18 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

2,000.000 NHEG Local 506.878000 0.00 1,622.00 0.00 1,015,378.0083.640000

Base 6.060234 0.00 19.39 0.00 12,139.86

14 Apr 2011 19 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

2,350.000 NHEG Local 513.993617 0.00 1,933.00 0.00 1,209,818.0083.240000

Base 6.174839 0.00 23.22 0.00 14,534.09
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15 Apr 2011 20 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

4,000.000 NHEG Local 513.041000 0.00 3,283.00 0.00 2,055,447.0083.135000

Base 6.171179 0.00 39.49 0.00 24,724.21

19 Apr 2011 22 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

19,600.000 NHEG Local 528.344592 0.00 16,569.00 0.00 10,372,123.0082.415000

Base 6.410782 0.00 201.04 0.00 125,852.37

20 Apr 2011 25 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

26,000.000 NHEG Local 562.942615 0.00 23,418.00 0.00 14,659,926.0082.455000

Base 6.827271 0.00 284.01 0.00 177,793.05

607035904 Total

56,027.00 0.000.0065,300.000 Local 35,072,515.00

Base 0.00 676.10 0.00 423,238.20

COMMON STOCK615246006 20 May 2011 25 May 2011 JPY/JP5GOLDMAN SACHS + COBUNKA SHUTTER CO LTD

1,000.000 NHHV Local 215.000000 0.00 108.00 0.00 215,108.0081.640000

Base 2.633513 0.00 1.32 0.00 2,634.84

27 May 2011 01 Jun 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

1,000.000 NHHV Local 210.000000 0.00 84.00 0.00 210,084.0080.760000

Base 2.600297 0.00 1.04 0.00 2,601.34

30 May 2011 02 Jun 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

1,000.000 NHHV Local 210.000000 0.00 84.00 0.00 210,084.0080.760000

Base 2.600297 0.00 1.04 0.00 2,601.34

31 May 2011 03 Jun 2011 JPY/JP5UBS SECURITIES ASIA LTD

3,000.000 NHHV Local 212.000000 0.00 318.00 0.00 636,318.0081.295000

Base 2.607786 0.00 3.91 0.00 7,827.27
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03 Jun 2011 08 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHHV Local 209.050000 0.00 209.00 0.00 418,309.0080.385000

Base 2.600610 0.00 2.60 0.00 5,203.82

06 Jun 2011 09 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

3,000.000 NHHV Local 204.000000 0.00 306.00 0.00 612,306.0080.200000

Base 2.543641 0.00 3.82 0.00 7,634.74

20 Jun 2011 23 Jun 2011 JPY/JP5UBS SECURITIES ASIA LTD

1,000.000 NHHV Local 217.083000 0.00 108.00 0.00 217,191.0080.275000

Base 2.704242 0.00 1.35 0.00 2,705.59

615246006 Total

1,217.00 0.000.0012,000.000 Local 2,519,400.00

Base 0.00 15.08 0.00 31,208.94

COMMON STOCK625050000 10 May 2011 13 May 2011 JPY/JP5 0.17MERRILL LYNCH INTERNATIONALDAITO TRUST CONSTRUCT CO LTD

16,300.000 NHHP Local 6,764.221595 0.00 220,514.00 0.00 110,477,326.0080.745000

Base 83.772637 0.00 2,730.99 0.00 1,368,224.98

11 May 2011 16 May 2011 JPY/JP5 0.17MERRILL LYNCH INTERNATIONAL

19,600.000 NHHP Local 6,873.685306 0.00 269,448.00 0.00 134,993,680.0080.785000

Base 85.086158 0.00 3,335.37 0.00 1,671,024.08

12 May 2011 17 May 2011 JPY/JP5 0.17MERRILL LYNCH INTERNATIONAL

15,700.000 NHHP Local 6,866.086879 0.00 215,595.00 0.00 108,013,159.0080.755000

Base 85.023675 0.00 2,669.74 0.00 1,337,541.44

625050000 Total

705,557.00 0.000.0051,600.000 Local 353,484,165.00

Base 0.00 8,736.10 0.00 4,376,790.50
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COMMON STOCK627971906 14 Apr 2011 19 Apr 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCSOGO MEDICAL CO LTD

4,000.000 NHEH Local 2,157.075000 0.00 5,176.00 0.00 8,633,476.0083.240000

Base 25.913924 0.00 62.18 0.00 103,717.88

COMMON STOCK641958004 12 May 2011 17 May 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INCHEIWA CORP

29,600.000 NHEG Local 1,272.360101 0.00 60,259.00 0.00 37,722,118.0080.755000

Base 15.755806 0.00 746.20 0.00 467,118.05

13 May 2011 18 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

24,400.000 NHEG Local 1,250.052787 0.00 48,802.00 0.00 30,550,090.0080.760000

Base 15.478613 0.00 604.28 0.00 378,282.44

641958004 Total

109,061.00 0.000.0054,000.000 Local 68,272,208.00

Base 0.00 1,350.48 0.00 845,400.49

COMMON STOCK643189905 01 Apr 2011 01 Apr 2011 JPY/JP5MERGER NON CASHSUMITOMO MITSUI TRUST HOLDIN

96,958.000 NHHJ Local 388.156191 0.00 0.00 0.00 37,634,848.0096.645369

Base 4.016294 0.00 0.00 0.00 389,411.81

COMMON STOCK643904006 14 Apr 2011 19 Apr 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCHOGY MEDICAL CO LTD

3,100.000 NHEH Local 3,350.483871 0.00 6,231.00 0.00 10,392,731.0083.240000

Base 40.250887 0.00 74.86 0.00 124,852.61

COMMON STOCK646301002 03 Jun 2011 08 Jun 2011 JPY/JP5LOOP CAPITAL MARKETS LLCINES CORP

5,300.000 NHEH Local 496.962264 0.00 1,580.00 0.00 2,635,480.0080.385000

Base 6.182276 0.00 19.66 0.00 32,785.72

06 Jun 2011 09 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

3,800.000 NHEH Local 497.136579 0.00 1,133.00 0.00 1,890,252.0080.200000

Base 6.198710 0.00 14.13 0.00 23,569.23
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07 Jun 2011 10 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

6,900.000 NHEH Local 505.994493 0.00 2,094.00 0.00 3,493,456.0080.210000

Base 6.308372 0.00 26.11 0.00 43,553.87

08 Jun 2011 13 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

3,600.000 NHEH Local 516.600000 0.00 1,115.00 0.00 1,860,875.0079.875000

Base 6.467606 0.00 13.96 0.00 23,297.34

09 Jun 2011 14 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

5,200.000 NHEH Local 520.036731 0.00 1,622.00 0.00 2,705,813.0080.075000

Base 6.494371 0.00 20.26 0.00 33,790.98

646301002 Total

7,544.00 0.000.0024,800.000 Local 12,585,876.00

Base 0.00 94.12 0.00 156,997.14

COMMON STOCK648390003 12 May 2011 17 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCKANTO NATURAL GAS DEVELOP

40,000.000 NHEG Local 491.054300 0.00 31,427.00 0.00 19,673,599.0080.755000

Base 6.080791 0.00 389.16 0.00 243,620.82

13 May 2011 18 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

38,000.000 NHEG Local 473.227289 0.00 28,772.00 0.00 18,011,409.0080.760000

Base 5.859674 0.00 356.27 0.00 223,023.89

648390003 Total

60,199.00 0.000.0078,000.000 Local 37,685,008.00

Base 0.00 745.43 0.00 466,644.71

COMMON STOCK648418002 14 Apr 2011 19 Apr 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCKATO SANGYO CO LTD

3,200.000 NHEH Local 1,384.737500 0.00 2,658.00 0.00 4,433,818.0083.240000

Base 16.635482 0.00 31.93 0.00 53,265.47
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15 Apr 2011 20 Apr 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTD

2,100.000 NHEH Local 1,399.044762 0.00 1,468.00 0.00 2,939,462.0083.135000

Base 16.828589 0.00 17.66 0.00 35,357.70

18 Apr 2011 21 Apr 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTD

1,500.000 NHEH Local 1,404.936000 0.00 1,053.00 0.00 2,108,457.0082.420000

Base 17.046057 0.00 12.78 0.00 25,581.86

648418002 Total

5,179.00 0.000.006,800.000 Local 9,481,737.00

Base 0.00 62.37 0.00 114,205.03

COMMON STOCK649674009 03 Jun 2011 08 Jun 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOKYO DOME CORP

109,000.000 NHEH Local 163.872495 0.00 10,717.00 0.00 17,872,819.0080.385000

Base 2.038595 0.00 133.32 0.00 222,340.23

06 Jun 2011 09 Jun 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

12,000.000 NHEH Local 161.000000 0.00 1,159.00 0.00 1,933,159.0080.200000

Base 2.007481 0.00 14.45 0.00 24,104.23

649674009 Total

11,876.00 0.000.00121,000.000 Local 19,805,978.00

Base 0.00 147.77 0.00 246,444.46

COMMON STOCK649916004 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKYOSAN ELECTRIC MFG CO LTD

25,000.000 NHEH Local 419.480000 0.00 6,292.00 0.00 10,493,292.0083.240000

Base 5.039404 0.00 75.59 0.00 126,060.69

COMMON STOCK650458904 23 May 2011 26 May 2011 JPY/JP5 0.01GOLDMAN SACHS + COKURODA ELECTRIC CO LTD

4,700.000 NHHV Local 850.970000 0.00 2,000.00 0.00 4,001,559.0081.810000

Base 10.401785 0.00 24.45 0.00 48,912.83
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24 May 2011 27 May 2011 JPY/JP5 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,700.000 NHHV Local 852.840000 0.00 2,004.00 0.00 4,010,352.0082.130000

Base 10.384025 0.00 24.40 0.00 48,829.32

25 May 2011 30 May 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

700.000 NHHV Local 863.000000 0.00 242.00 0.00 604,342.0081.965000

Base 10.528884 0.00 2.95 0.00 7,373.17

26 May 2011 31 May 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

1,700.000 NHHV Local 882.777647 0.00 600.00 0.00 1,501,322.0081.445000

Base 10.838942 0.00 7.37 0.00 18,433.57

27 May 2011 01 Jun 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

5,000.000 NHHV Local 887.888000 0.00 2,220.00 0.00 4,441,660.0080.760000

Base 10.994156 0.00 27.49 0.00 54,998.27

650458904 Total

7,066.00 0.000.0016,800.000 Local 14,559,235.00

Base 0.00 86.66 0.00 178,547.16

COMMON STOCK657059903 03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMATSUDA SANGYO CO LTD

8,300.000 NHEH Local 1,184.626386 0.00 5,899.00 0.00 9,838,298.0080.385000

Base 14.736908 0.00 73.38 0.00 122,389.72

06 Jun 2011 09 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

2,200.000 NHEH Local 1,180.681364 0.00 1,558.00 0.00 2,599,057.0080.200000

Base 14.721713 0.00 19.43 0.00 32,407.19

657059903 Total

7,457.00 0.000.0010,500.000 Local 12,437,355.00

Base 0.00 92.81 0.00 154,796.91



Prepared by State StreetPage 229

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK658136908 03 Jun 2011 08 Jun 2011 JPY/JP5LOOP CAPITAL MARKETS LLCAOC HOLDINGS INC

32,400.000 NHEH Local 478.090988 0.00 9,294.00 0.00 15,499,442.0080.385000

Base 5.947515 0.00 115.62 0.00 192,815.10

COMMON STOCK659214001 14 Apr 2011 19 Apr 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMIKUNI COCA COLA BOTTLING CO

15,600.000 NHEH Local 738.897372 0.00 6,916.00 0.00 11,533,715.0083.240000

Base 8.876710 0.00 83.09 0.00 138,559.77

COMMON STOCK663984003 07 Apr 2011 12 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + COCALSONIC KANSEI CORP

131,000.000 NHEG Local 286.976000 0.00 60,150.00 0.00 37,654,006.0084.990000

Base 3.376585 0.00 707.73 0.00 443,040.43

12 May 2011 17 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

58,000.000 NHEG Local 346.597000 0.00 32,164.00 0.00 20,134,790.0080.755000

Base 4.291957 0.00 398.29 0.00 249,331.81

663984003 Total

92,314.00 0.000.00189,000.000 Local 57,788,796.00

Base 0.00 1,106.02 0.00 692,372.24

COMMON STOCK664159001 14 Apr 2011 19 Apr 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNIPRO CORP

4,300.000 NHEH Local 1,614.000000 0.00 4,164.00 0.00 6,944,364.0083.240000

Base 19.389716 0.00 50.02 0.00 83,425.80

COMMON STOCK664220001 03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNIPPON KONPO UNYU SOKO CO

16,600.000 NHEH Local 791.560181 0.00 7,883.00 0.00 13,147,782.0080.385000

Base 9.847113 0.00 98.07 0.00 163,560.14

06 Jun 2011 09 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

3,400.000 NHEH Local 787.176471 0.00 1,605.00 0.00 2,678,005.0080.200000

Base 9.815168 0.00 20.01 0.00 33,391.58
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664220001 Total

9,488.00 0.000.0020,000.000 Local 15,825,787.00

Base 0.00 118.08 0.00 196,951.72

COMMON STOCK665267902 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMISAWA HOMES CO LTD

28,000.000 NHEH Local 497.857071 0.00 8,364.00 0.00 13,948,362.0083.240000

Base 5.980984 0.00 100.48 0.00 167,568.02

COMMON STOCK665805008 03 Jun 2011 08 Jun 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCOKINAWA ELECTRIC POWER CO

5,900.000 NHEH Local 3,178.982881 0.00 11,254.00 0.00 18,767,253.0080.385000

Base 39.546966 0.00 140.00 0.00 233,467.10

COMMON STOCK670329903 07 Apr 2011 12 Apr 2011 JPY/JP5 0.01G TRADE SERVICES LTDPROMISE CO LTD

66,000.000 NHEG Local 553.881394 0.00 58,489.00 0.00 36,614,661.0084.990000

Base 6.517018 0.00 688.19 0.00 430,811.40

08 Apr 2011 13 Apr 2011 JPY/JP5 0.01G TRADE SERVICES LTD

62,000.000 NHEG Local 567.406597 0.00 56,286.00 0.00 35,235,495.0084.990000

Base 6.676157 0.00 662.27 0.00 414,584.01

670329903 Total

114,775.00 0.000.00128,000.000 Local 71,850,156.00

Base 0.00 1,350.46 0.00 845,395.41

COMMON STOCK680446002 03 Jun 2011 08 Jun 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSHINAGAWA REFRACTORIES CO

34,000.000 NHEH Local 227.794088 0.00 4,647.00 0.00 7,749,646.0080.385000

Base 2.833788 0.00 57.81 0.00 96,406.62

06 Jun 2011 09 Jun 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

9,000.000 NHEH Local 224.777778 0.00 1,213.00 0.00 2,024,213.0080.200000

Base 2.802715 0.00 15.12 0.00 25,239.56
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680446002 Total

5,860.00 0.000.0043,000.000 Local 9,773,859.00

Base 0.00 72.93 0.00 121,646.18

COMMON STOCK680895000 23 May 2011 26 May 2011 JPY/JP5ITG AUSTRALIA LTD.SUMIDA CORP

900.000 NHHV Local 741.792222 0.00 267.00 0.00 667,880.0081.810000

Base 9.067256 0.00 3.26 0.00 8,163.79

24 May 2011 27 May 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

1,300.000 NHHV Local 736.865385 0.00 479.00 0.00 958,404.0082.130000

Base 8.971939 0.00 5.83 0.00 11,669.35

25 May 2011 30 May 2011 JPY/JP5GOLDMAN SACHS + CO

1,300.000 NHHV Local 715.250000 0.00 465.00 0.00 930,290.0081.965000

Base 8.726286 0.00 5.67 0.00 11,349.84

26 May 2011 31 May 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

1,900.000 NHHV Local 722.560000 0.00 549.00 0.00 1,373,413.0081.445000

Base 8.871754 0.00 6.74 0.00 16,863.07

27 May 2011 01 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

300.000 NHHV Local 724.000000 0.00 109.00 0.00 217,309.0080.760000

Base 8.964834 0.00 1.35 0.00 2,690.80

01 Jun 2011 06 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

1,400.000 NHHV Local 754.000000 0.00 528.00 0.00 1,056,128.0080.835000

Base 9.327643 0.00 6.53 0.00 13,065.23

02 Jun 2011 07 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

1,200.000 NHHV Local 742.985000 0.00 446.00 0.00 892,028.0081.025000

Base 9.169824 0.00 5.50 0.00 11,009.29
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03 Jun 2011 08 Jun 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

500.000 NHHV Local 735.608000 0.00 147.00 0.00 367,951.0080.385000

Base 9.151061 0.00 1.83 0.00 4,577.36

07 Jun 2011 10 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

500.000 NHHV Local 716.950000 0.00 179.00 0.00 358,654.0080.210000

Base 8.938412 0.00 2.23 0.00 4,471.44

08 Jun 2011 13 Jun 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

300.000 NHHV Local 717.943333 0.00 86.00 0.00 215,469.0079.875000

Base 8.988336 0.00 1.08 0.00 2,697.58

09 Jun 2011 14 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

1,400.000 NHHV Local 718.630000 0.00 503.00 0.00 1,006,585.0080.075000

Base 8.974461 0.00 6.28 0.00 12,570.53

17 Jun 2011 22 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

2,100.000 NHHV Local 728.000000 0.00 764.00 0.00 1,529,564.0080.110000

Base 9.087505 0.00 9.54 0.00 19,093.30

21 Jun 2011 24 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

1,000.000 NHHV Local 735.978000 0.00 368.00 0.00 736,346.0080.150000

Base 9.182508 0.00 4.59 0.00 9,187.10

22 Jun 2011 27 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

2,200.000 NHHV Local 750.000000 0.00 825.00 0.00 1,650,825.0080.065000

Base 9.367389 0.00 10.30 0.00 20,618.56

23 Jun 2011 28 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

1,300.000 NHHV Local 751.803077 0.00 489.00 0.00 977,833.0080.455000

Base 9.344392 0.00 6.08 0.00 12,153.79

24 Jun 2011 29 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

900.000 NHHV Local 741.463333 0.00 333.00 0.00 667,650.0080.330000

Base 9.230217 0.00 4.15 0.00 8,311.34
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28 Jun 2011 OPEN JPY/JP5GOLDMAN SACHS + CO

500.000 NHHV Local 742.524000 0.00 186.00 0.00 371,448.0080.855000

Base 9.183402 0.00 2.30 0.00 4,594.00

29 Jun 2011 OPEN JPY/JP5GOLDMAN SACHS + CO

2,200.000 NHHV Local 748.990000 0.00 824.00 0.00 1,648,602.0080.805000

Base 9.269105 0.00 10.20 0.00 20,402.23

680895000 Total

7,547.00 0.000.0021,200.000 Local 15,626,379.00

Base 0.00 93.46 0.00 193,488.60

COMMON STOCK685876005 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSUMITOMO LIGHT METAL IND LTD

142,000.000 NHEH Local 94.774599 0.00 8,074.00 0.00 13,466,067.0083.240000

Base 1.138570 0.00 97.00 0.00 161,773.99

COMMON STOCK688082007 09 Jun 2011 14 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCASKA PHARMACEUTICAL CO LTD

12,000.000 NHEG Local 573.428583 0.00 11,009.00 0.00 6,892,152.0080.075000

Base 7.161144 0.00 137.48 0.00 86,071.21

10 Jun 2011 15 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

15,000.000 NHEG Local 579.764733 0.00 13,914.00 0.00 8,710,385.0080.270000

Base 7.222683 0.00 173.34 0.00 108,513.58

13 Jun 2011 16 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHEG Local 572.333300 0.00 9,157.00 0.00 5,732,490.0080.165000

Base 7.139441 0.00 114.23 0.00 71,508.64

14 Jun 2011 17 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

16,000.000 NHEG Local 562.722188 0.00 14,405.00 0.00 9,017,960.0080.480000

Base 6.992075 0.00 178.99 0.00 112,052.19
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15 Jun 2011 20 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

29,000.000 NHEG Local 566.735310 0.00 26,296.00 0.00 16,461,620.0080.715000

Base 7.021437 0.00 325.79 0.00 203,947.47

16 Jun 2011 21 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

23,000.000 NHEG Local 573.038522 0.00 21,087.00 0.00 13,200,973.0080.710000

Base 7.099969 0.00 261.27 0.00 163,560.56

17 Jun 2011 22 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 567.400000 0.00 11,801.00 0.00 7,388,001.0080.110000

Base 7.082761 0.00 147.31 0.00 92,223.21

688082007 Total

107,669.00 0.000.00118,000.000 Local 67,403,581.00

Base 0.00 1,338.41 0.00 837,876.86

COMMON STOCK689388007 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTODA CORP

44,000.000 NHEH Local 309.104500 0.00 8,160.00 0.00 13,608,758.0083.240000

Base 3.713413 0.00 98.03 0.00 163,488.20

COMMON STOCK689506004 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOKYO TEKKO CO LTD

20,000.000 NHEH Local 242.600000 0.00 2,911.00 0.00 4,854,911.0083.240000

Base 2.914464 0.00 34.97 0.00 58,324.26

15 Apr 2011 20 Apr 2011 JPY/JP5ITG SECURITIES (HK) LTD

7,000.000 NHEH Local 243.966571 0.00 853.00 0.00 1,708,619.0083.135000

Base 2.934583 0.00 10.26 0.00 20,552.34

689506004 Total

3,764.00 0.000.0027,000.000 Local 6,563,530.00

Base 0.00 45.23 0.00 78,876.60



Prepared by State StreetPage 235

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK689729002 03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCTOSHIBA PLANT SYSTEMS + SERV

16,000.000 NHEH Local 842.100000 0.00 8,084.00 0.00 13,481,684.0080.385000

Base 10.475835 0.00 100.57 0.00 167,713.93

COMMON STOCK689744001 12 May 2011 17 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCTOTETSU KOGYO CO LTD

21,000.000 NHEG Local 732.793095 0.00 24,621.00 0.00 15,413,276.0080.755000

Base 9.074275 0.00 304.89 0.00 190,864.66

13 May 2011 18 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

27,000.000 NHEG Local 721.589704 0.00 31,173.00 0.00 19,514,095.0080.760000

Base 8.934989 0.00 386.00 0.00 241,630.70

16 May 2011 19 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

19,000.000 NHEG Local 720.703684 0.00 21,909.00 0.00 13,715,279.0080.825000

Base 8.916841 0.00 271.07 0.00 169,691.05

17 May 2011 20 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

17,000.000 NHEG Local 721.280000 0.00 19,619.00 0.00 12,281,379.0081.400000

Base 8.860934 0.00 241.02 0.00 150,876.89

18 May 2011 23 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHEG Local 732.143000 0.00 5,857.00 0.00 3,666,572.0081.370000

Base 8.997702 0.00 71.98 0.00 45,060.49

689744001 Total

103,179.00 0.000.0089,000.000 Local 64,590,601.00

Base 0.00 1,274.96 0.00 798,123.79

COMMON STOCK690030002 25 May 2011 30 May 2011 JPY/JP5MACQUARIESECURITIES LIMITEDMAZDA MOTOR CORP

2,184,000.000 NHEB Local 193.900200 0.00 508,174.00 0.00 423,986,211.0081.965000

Base 2.365646 0.00 6,199.89 0.00 5,172,771.44
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COMMON STOCKACI00MHV0 01 Jun 2011 01 Jun 2011 JPY/JP5MERGER NON CASHTSI HOLDINGS CO LTD

77,880.000 NHHV Local 563.636363 0.00 0.00 0.00 43,896,000.0098.925000

Base 5.697613 0.00 0.00 0.00 443,730.10

COMMON STOCKB05KJP905 12 May 2011 17 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INCNEC CAPITAL SOLUTIONS LTD

21,700.000 NHEG Local 1,129.781382 0.00 39,225.00 0.00 24,555,481.0080.755000

Base 13.990234 0.00 485.73 0.00 304,073.82

13 May 2011 18 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

11,300.000 NHEG Local 1,122.887168 0.00 20,302.00 0.00 12,708,927.0080.760000

Base 13.904002 0.00 251.39 0.00 157,366.60

B05KJP905 Total

59,527.00 0.000.0033,000.000 Local 37,264,408.00

Base 0.00 737.12 0.00 461,440.42

COMMON STOCKB1P1JR909 03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCTS TECH CO LTD

9,000.000 NHEH Local 1,371.111000 0.00 7,404.00 0.00 12,347,403.0080.385000

Base 17.056802 0.00 92.11 0.00 153,603.32

COMMON STOCKB3ZC07904 14 Apr 2011 19 Apr 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMEGMILK SNOW BRAND CO LTD

8,300.000 NHEH Local 1,267.785422 0.00 6,313.00 0.00 10,528,932.0083.240000

Base 15.230483 0.00 75.84 0.00 126,488.85

JAPANESE YEN  Total

0.00Local3,805,438.000

0.00Base

0.00

0.00

2,079,206.00

25,508.87

1,577,753,112.00

19,169,893.97

NEW ZEALAND DOLLAR
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COMMON STOCK NPV660303900 12 May 2011 17 May 2011 NZD/NZ4 0.01UBS AGMAINFREIGHT LTD

2,755.000 NHEG Local 9.400000 0.00 41.44 0.00 25,938.441.255256

Base 7.488512 0.00 33.01 0.00 20,663.86

13 May 2011 18 May 2011 NZD/NZ4 0.01UBS AG

61,645.000 NHEG Local 9.470800 0.00 934.12 0.00 584,761.591.273561

Base 7.436471 0.00 733.47 0.00 459,154.76

660303900 Total

975.56 0.000.0064,400.000 Local 610,700.03

Base 0.00 766.48 0.00 479,818.62

COMMON STOCK NPV682319900 01 Apr 2011 01 Apr 2011 NZD/NZ4AUTREPAT-DIV RESKY CITY ENTERTAINMENT GROUP

10,532.000 NHHJ Local 3.304880 0.00 0.00 0.00 34,807.001.311040

Base 2.520808 0.00 0.00 0.00 26,549.15

RIGHTS EXP 01JUN2011977HDS908 05 May 2011 11 May 2011 NZD/NZ41 RIGHTS ISSUE (NON CASH)CONTACT ENERGY LTD RIGHTS SH

5,747.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.265980

Base 0.000000 0.00 0.00 0.00 0.00

NEW ZEALAND DOLLAR  Total

0.00Local80,679.000

0.00Base

0.00

0.00

975.56

766.48

645,507.03

506,367.77

NORWEGIAN KRONE

COMMON STOCK NOK20.534410907 05 Apr 2011 08 Apr 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCHFRED OLSEN ENERGY ASA

400.000 NHHV Local 246.953100 0.00 49.39 0.00 98,830.635.464550

Base 45.191846 0.00 9.04 0.00 18,085.78

06 Apr 2011 11 Apr 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

800.000 NHHV Local 247.997400 0.00 99.20 0.00 198,497.125.457750

Base 45.439494 0.00 18.18 0.00 36,369.77
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07 Apr 2011 12 Apr 2011 NOK/NO3 0.02DEUTSCHE BANK SECURITIES INC

1,100.000 NHHV Local 246.522300 0.00 108.47 0.00 271,283.005.475750

Base 45.020737 0.00 19.81 0.00 49,542.62

08 Apr 2011 14 Apr 2011 NOK/NO3 0.021 SOCIETE GENERALE LONDON BRANCH

500.000 NHHV Local 245.940300 0.00 61.49 0.00 123,031.645.399800

Base 45.546187 0.00 11.39 0.00 22,784.48

11 Apr 2011 15 Apr 2011 NOK/NO3 0.021 SOCIETE GENERALE LONDON BRANCH

1,100.000 NHHV Local 245.383100 0.00 134.96 0.00 270,056.375.427300

Base 45.212739 0.00 24.87 0.00 49,758.88

12 Apr 2011 15 Apr 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

1,600.000 NHHV Local 241.881000 0.00 193.50 0.00 387,203.105.472400

Base 44.200168 0.00 35.36 0.00 70,755.63

13 Apr 2011 18 Apr 2011 NOK/NO3 0.02DEUTSCHE BANK SECURITIES INC

700.000 NHHV Local 242.281400 0.00 67.84 0.00 169,664.825.441750

Base 44.522699 0.00 12.47 0.00 31,178.36

14 Apr 2011 19 Apr 2011 NOK/NO3 0.03J.P. MORGAN CLEARING CORP.

3,100.000 NHHV Local 239.050000 0.00 518.74 0.00 741,573.745.416400

Base 44.134480 0.00 95.77 0.00 136,912.66

20 May 2011 26 May 2011 NOK/NO3 0.021 SOCIETE GENERALE LONDON BRANCH

4,100.000 NHHV Local 230.993500 0.00 473.54 0.00 947,546.895.539450

Base 41.699717 0.00 85.49 0.00 171,054.33

23 May 2011 26 May 2011 NOK/NO3 0.02DEUTSCHE BANK SECURITIES INC

3,000.000 NHHV Local 228.744900 0.00 274.49 0.00 686,509.195.617600

Base 40.719329 0.00 48.86 0.00 122,206.85

25 May 2011 30 May 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

400.000 NHHV Local 210.983300 0.00 42.20 0.00 84,435.525.557950

Base 37.960633 0.00 7.59 0.00 15,191.85
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26 May 2011 31 May 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

600.000 NHHV Local 211.200000 0.00 63.36 0.00 126,783.365.527100

Base 38.211720 0.00 11.46 0.00 22,938.50

27 May 2011 01 Jun 2011 NOK/NO3 0.02DEUTSCHE BANK SECURITIES INC

2,000.000 NHHV Local 212.568900 0.00 170.05 0.00 425,307.855.421800

Base 39.206334 0.00 31.36 0.00 78,444.03

31 May 2011 06 Jun 2011 NOK/NO3 0.02DEUTSCHE BANK SECURITIES INC

1,700.000 NHHV Local 210.243300 0.00 142.97 0.00 357,556.585.383200

Base 39.055450 0.00 26.56 0.00 66,420.82

01 Jun 2011 07 Jun 2011 NOK/NO3 0.02MORGAN STANLEY CO INCORPORATED

3,100.000 NHHV Local 209.848800 0.00 260.21 0.00 650,791.495.379900

Base 39.006078 0.00 48.37 0.00 120,967.21

03 Jun 2011 08 Jun 2011 NOK/NO3 0.02DEUTSCHE BANK SECURITIES INC

2,100.000 NHHV Local 201.504000 0.00 169.26 0.00 423,327.665.342300

Base 37.718586 0.00 31.68 0.00 79,240.71

06 Jun 2011 09 Jun 2011 NOK/NO3 0.02MORGAN STANLEY CO INCORPORATED

3,900.000 NHHV Local 202.202000 0.00 315.44 0.00 788,903.245.358450

Base 37.735166 0.00 58.87 0.00 147,226.01

06 Jun 2011 15 Jun 2011 NOK/NO3 0.036 J.P. MORGAN CLEARING CORP.

3,600.000 NHHV Local 202.300000 0.00 509.80 0.00 728,789.805.358450

Base 37.753455 0.00 95.14 0.00 136,007.58

07 Jun 2011 10 Jun 2011 NOK/NO3 0.02MORGAN STANLEY CO INCORPORATED

1,100.000 NHHV Local 200.737500 0.00 88.32 0.00 220,899.575.345850

Base 37.550156 0.00 16.52 0.00 41,321.69

534410907 Total

3,743.23 0.000.0034,900.000 Local 7,700,991.57

Base 0.00 688.79 0.00 1,416,407.76
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COMMON STOCK NOK1.7775125909 16 Jun 2011 21 Jun 2011 NOK/NO3 0.02INVESTMENT TECHNOLOGY GROUP LTDYARA INTERNATIONAL ASA

2,831.000 NHHJ Local 315.451700 0.00 312.57 0.00 893,356.335.540900

Base 56.931491 0.00 56.41 0.00 161,229.46

COMMON STOCK NOK1.B01VHW902 16 Jun 2011 21 Jun 2011 NOK/NO3INVESTMENT TECHNOLOGY GROUP LTDRENEWABLE ENERGY CORP ASA

32,685.000 NHHJ Local 10.658100 0.00 121.93 0.00 348,481.935.540900

Base 1.923532 0.00 22.01 0.00 62,892.66

COMMON STOCK NOK.5B04VNK908 12 May 2011 18 May 2011 NOK/NO3UBS AGKONGSBERG AUTOMOTIVE HOLDING

188,375.000 NHEG Local 5.013400 0.00 1,511.04 0.00 945,910.275.515600

Base 0.908949 0.00 273.96 0.00 171,497.26

13 May 2011 19 May 2011 NOK/NO3UBS AG

169,424.000 NHEG Local 5.038000 0.00 1,365.69 0.00 854,923.805.559000

Base 0.906278 0.00 245.67 0.00 153,790.93

16 May 2011 20 May 2011 NOK/NO3UBS AG

146,853.000 NHEG Local 4.973300 0.00 1,168.55 0.00 731,512.575.529900

Base 0.899347 0.00 211.31 0.00 132,283.15

18 May 2011 23 May 2011 NOK/NO3UBS AG

8,148.000 NHEG Local 4.930299 0.00 64.28 0.00 40,236.365.558050

Base 0.887056 0.00 11.57 0.00 7,239.29

B04VNK908 Total

4,109.56 0.000.00512,800.000 Local 2,572,583.00

Base 0.00 742.51 0.00 464,810.63

COMMON STOCK NOK10.B0LX58902 07 Apr 2011 13 Apr 2011 NOK/NO3 0.031 CREDIT AGRICOLE INDOSUEZ CHEUVREUXCERMAQ ASA

23,050.000 NHEG Local 99.423600 0.00 3,666.74 0.00 2,295,380.725.475750

Base 18.157074 0.00 669.63 0.00 419,190.20
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08 Apr 2011 13 Apr 2011 NOK/NO3 0.03CHICAGO ANALYTIC TRADING COMPANY

3,685.000 NHEG Local 99.562500 0.00 587.02 0.00 367,474.835.399800

Base 18.438183 0.00 108.71 0.00 68,053.41

11 Apr 2011 14 Apr 2011 NOK/NO3 0.03CHICAGO ANALYTIC TRADING COMPANY

365.000 NHEG Local 99.427400 0.00 58.06 0.00 36,349.065.427300

Base 18.319864 0.00 10.70 0.00 6,697.45

B0LX58902 Total

4,311.82 0.000.0027,100.000 Local 2,699,204.61

Base 0.00 789.04 0.00 493,941.06

COMMON STOCKB11HK3901 16 Jun 2011 21 Jun 2011 NOK/NO3INVESTMENT TECHNOLOGY GROUP LTDNORSK HYDRO ASA

38,717.000 NHHJ Local 38.597400 0.00 523.03 0.00 1,494,898.575.540900

Base 6.965908 0.00 94.39 0.00 269,793.46

COMMON STOCK NOK.25B15SLC902 20 May 2011 25 May 2011 NOK/NO3 0.01SOCIETE GENERALE LONDON BRANCHTGS NOPEC GEOPHYSICAL CO ASA

3,000.000 NHHV Local 142.951900 0.00 214.43 0.00 429,070.135.539450

Base 25.806154 0.00 38.71 0.00 77,457.17

24 May 2011 27 May 2011 NOK/NO3 0.01DEUTSCHE BANK SECURITIES INC

3,200.000 NHHV Local 141.827400 0.00 181.54 0.00 454,029.225.560100

Base 25.508066 0.00 32.65 0.00 81,658.46

25 May 2011 30 May 2011 NOK/NO3 0.01MORGAN STANLEY CO INCORPORATED

13,500.000 NHHV Local 143.162400 0.00 773.08 0.00 1,933,465.485.557950

Base 25.758130 0.00 139.09 0.00 347,873.85

03 Jun 2011 08 Jun 2011 NOK/NO3 0.01SOCIETE GENERALE LONDON BRANCH

3,600.000 NHHV Local 149.661300 0.00 269.39 0.00 539,050.075.342300

Base 28.014395 0.00 50.43 0.00 100,902.25
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07 Jun 2011 10 Jun 2011 NOK/NO3 0.01CITIGROUPGLOBAL MARKETS LIMITED

7,000.000 NHHV Local 151.334100 0.00 529.67 0.00 1,059,868.375.345850

Base 28.308707 0.00 99.08 0.00 198,260.03

09 Jun 2011 15 Jun 2011 NOK/NO3 0.01UBS AG

5,300.000 NHHV Local 143.563600 0.00 380.44 0.00 761,267.525.409950

Base 26.536955 0.00 70.32 0.00 140,716.18

20 Jun 2011 23 Jun 2011 NOK/NO3 0.01MORGAN STANLEY CO INCORPORATED

1,200.000 NHHV Local 140.385600 0.00 67.39 0.00 168,530.115.536250

Base 25.357525 0.00 12.17 0.00 30,441.20

22 Jun 2011 27 Jun 2011 NOK/NO3 0.01MORGAN STANLEY CO INCORPORATED

700.000 NHHV Local 144.700000 0.00 40.52 0.00 101,330.525.443950

Base 26.579965 0.00 7.44 0.00 18,613.42

23 Jun 2011 28 Jun 2011 NOK/NO3 0.01MORGAN STANLEY CO INCORPORATED

13,300.000 NHHV Local 140.893900 0.00 749.56 0.00 1,874,638.435.512300

Base 25.559911 0.00 135.98 0.00 340,082.80

B15SLC902 Total

3,206.02 0.000.0050,800.000 Local 7,321,249.85

Base 0.00 585.87 0.00 1,336,005.36

COMMON STOCK NOK.25B1W5NW906 07 Apr 2011 13 Apr 2011 NOK/NO3 0.021 CREDIT AGRICOLE INDOSUEZ CHEUVREUXSALMAR ASA

8,306.000 NHEG Local 67.250500 0.00 893.73 0.00 559,476.385.475750

Base 12.281514 0.00 163.22 0.00 102,173.47

08 Apr 2011 13 Apr 2011 NOK/NO3 0.02CHICAGO ANALYTIC TRADING COMPANY

3,082.000 NHEG Local 67.000000 0.00 330.39 0.00 206,824.395.399800

Base 12.407867 0.00 61.19 0.00 38,302.23
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11 Apr 2011 14 Apr 2011 NOK/NO3 0.02CHICAGO ANALYTIC TRADING COMPANY

17,507.000 NHEG Local 67.396500 0.00 1,887.86 0.00 1,181,798.395.427300

Base 12.418053 0.00 347.85 0.00 217,750.70

12 Apr 2011 15 Apr 2011 NOK/NO3 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

11,405.000 NHEG Local 68.000000 0.00 1,240.86 0.00 776,780.865.472400

Base 12.425992 0.00 226.75 0.00 141,945.19

B1W5NW906 Total

4,352.84 0.000.0040,300.000 Local 2,724,880.02

Base 0.00 799.01 0.00 500,171.59

NORWEGIAN KRONE  Total

0.00Local740,133.000

0.00Base

0.00

0.00

20,681.00

3,778.03

25,755,645.88

4,705,251.98

POUND STERLING

COMMON STOCK GBP.05004561908 16 Jun 2011 21 Jun 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDANTOFAGASTA PLC

437.000 NHHJ Local 12.250000 0.00 1.87 26.77 5,381.890.620001

Base 19.758033 0.00 3.02 43.18 8,680.45

REIT GBP.25013670005 19 Apr 2011 GBP/GBBAUTREPAT-STK/$ DIVBRITISH LAND CO PLC

565.000 NHHJ Local 5.605769 0.00 0.00 0.00 3,167.260.617320

Base 9.080815 0.00 0.00 0.00 5,130.66

19 Apr 2011 CANCEL GBP/GBBAUTREPAT-STK/$ DIV

-565.000 NHHJ Local 5.605769 0.00 0.00 0.00 -3,167.260.617320

Base 9.080815 0.00 0.00 0.00 -5,130.66

19 Apr 2011 13 May 2011 GBP/GBBAUTREPAT-STK/$ DIV

452.000 NHHJ Local 5.605774 0.00 0.00 0.00 2,533.810.613046

Base 9.144133 0.00 0.00 0.00 4,133.15
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013670005 Total

0.00 0.000.00452.000 Local 2,533.81

Base 0.00 0.00 0.00 4,133.15

COMMON STOCK023740905 11 Apr 2011 11 Apr 2011 GBP/GBB 0.03AUTREPAT-DIV REDIAGEO PLC

7,591.000 NHHP Local 12.066858 0.00 138.30 460.99 92,198.810.609217

Base 19.807159 0.00 227.01 756.69 151,339.85

COMMON STOCK GBP1.024054900 15 Apr 2011 19 May 2011 GBP/GBB 0.14AUTREPAT-DIV RESCHRODERS PLC

247.000 NHHJ Local 17.124939 0.00 21.36 21.36 4,272.580.612632

Base 27.953060 0.00 34.87 34.87 6,974.14

COMMON STOCK GBP.25025028903 24 May 2011 27 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDDAIRY CREST GROUP PLC

13,149.000 NHEH Local 4.005800 0.00 18.44 264.36 52,955.060.617856

Base 6.483388 0.00 29.85 427.87 85,707.77

25 May 2011 31 May 2011 GBP/GBB 0.01UBS AG

21,021.000 NHEH Local 3.930000 0.00 82.61 414.48 83,109.620.614383

Base 6.396661 0.00 134.46 674.63 135,273.31

025028903 Total

101.05 678.840.0034,170.000 Local 136,064.68

Base 0.00 164.31 1,102.50 220,981.08

COMMON STOCK GBP.25028758902 12 May 2011 12 May 2011 GBP/GBB 0.22AUTREPAT-DIV REBRITISH AMERICAN TOBACCO PLC

23,502.000 NHHP Local 26.810592 0.00 3,182.34 3,182.34 636,467.220.607600

Base 44.125398 0.00 5,237.56 5,237.56 1,047,510.24

COMMON STOCK GBP.05034521906 04 Apr 2011 07 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCFIRSTGROUP PLC

99,200.000 NHHV Local 3.252293 0.00 193.58 1,614.14 324,435.180.620078

Base 5.244974 0.00 312.19 2,603.12 523,216.72
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08 Apr 2011 13 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

100,000.000 NHHV Local 3.143952 0.00 188.64 1,572.98 316,156.820.612014

Base 5.137059 0.00 308.23 2,570.17 516,584.29

11 Apr 2011 14 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

30,000.000 NHHV Local 3.174037 0.00 57.13 477.11 95,755.350.610277

Base 5.200978 0.00 93.61 781.79 156,904.73

18 Apr 2011 21 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

17,264.000 NHHV Local 3.096268 0.00 32.07 268.27 53,754.310.616086

Base 5.025707 0.00 52.05 435.44 87,251.31

21 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

52,736.000 NHHV Local 3.142991 0.00 99.45 829.74 166,677.960.603519

Base 5.207775 0.00 164.78 1,374.84 276,176.82

034521906 Total

570.87 4,762.240.00299,200.000 Local 956,779.62

Base 0.00 930.86 7,765.36 1,560,133.87

REIT GBP.25040650004 18 Apr 2011 16 May 2011 GBP/GBB3 AUTREPAT-STK/$ DIVHAMMERSON PLC

677.000 NHHJ Local 4.479423 0.00 0.00 0.00 3,032.570.613320

Base 7.303566 0.00 0.00 0.00 4,944.52

COMMON STOCK USD.5040828907 26 Apr 2011 11 May 2011 USD/GBBAUTREPAT-STK/$ DIVSTANDARD CHARTERED PLC

1,580.000 NHHJ Local 15.549879 0.00 0.00 0.00 24,568.810.606056

Base 25.657499 0.00 0.00 0.00 40,538.85

26 Apr 2011 11 May 2011 USD/GBBAUTREPAT-STK/$ DIV

10,626.000 NHHP Local 15.545624 0.00 0.00 0.00 165,187.810.606056

Base 25.650475 0.00 0.00 0.00 272,561.96
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040828907 Total

0.00 0.000.0012,206.000 Local 189,756.62

Base 0.00 0.00 0.00 313,100.81

COMMON STOCK GBP.1060431004 20 Jun 2011 21 Jun 2011 GBP/GBB 0.021 AUTREPAT-DIV REWM MORRISON SUPERMARKETS

2,749.000 NHHJ Local 2.961276 0.00 41.11 41.11 8,222.770.616808

Base 4.800969 0.00 66.65 66.65 13,331.17

COMMON STOCK066168907 05 May 2011 03 Jun 2011 GBP/GBBAUTREPAT-STK/$ DIVRSA INSURANCE GROUP PLC

7,366.000 NHHJ Local 1.373563 0.00 0.00 0.00 10,117.670.604500

Base 2.272230 0.00 0.00 0.00 16,737.25

COMMON STOCK USD.25079805909 07 Jun 2011 GBP/GBBAUTREPAT-STK/$ DIVBP PLC

3,804.000 NHHJ Local 11.803343 0.00 0.00 0.00 44,899.920.608199

Base 19.407041 0.00 0.00 0.00 73,824.39

07 Jun 2011 CANCEL GBP/GBBAUTREPAT-STK/$ DIV

-3,804.000 NHHJ Local 11.803343 0.00 0.00 0.00 -44,899.920.608199

Base 19.407041 0.00 0.00 0.00 -73,824.39

07 Jun 2011 28 Jun 2011 GBP/GBBAUTREPAT-STK/$ DIV

10,173.000 NHHJ Local 4.413636 0.00 0.00 0.00 44,899.920.608199

Base 7.256895 0.00 0.00 0.00 73,824.39

079805909 Total

0.00 0.000.0010,173.000 Local 44,899.92

Base 0.00 0.00 0.00 73,824.39

COMMON STOCK307572909 15 Apr 2011 20 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSYNERGY HEALTH PLC

1,393.000 NHEH Local 8.452700 0.00 5.89 59.87 11,840.370.612632

Base 13.797353 0.00 9.61 97.73 19,327.05
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18 Apr 2011 21 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

3,225.000 NHEH Local 8.395002 0.00 13.54 136.37 27,223.790.616086

Base 13.626348 0.00 21.98 221.35 44,188.30

19 Apr 2011 26 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

2,516.000 NHEH Local 8.438300 0.00 10.62 107.15 21,348.530.613046

Base 13.764546 0.00 17.32 174.78 34,823.70

20 Apr 2011 27 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

11,154.000 NHEH Local 8.475000 0.00 47.27 473.65 95,051.070.609607

Base 13.902399 0.00 77.54 776.98 155,921.88

307572909 Total

77.32 777.040.0018,288.000 Local 155,463.76

Base 0.00 126.45 1,270.84 254,260.93

COMMON STOCK GBP.25312748908 25 May 2011 31 May 2011 GBP/GBB 0.01KNIGHT SECURITIES INTERNATIONALMARKS + SPENCER GROUP PLC

119,890.000 NHEB Local 3.888300 0.00 372.93 2,331.84 468,873.060.614383

Base 6.328788 0.00 607.00 3,795.42 763,160.86

REIT GBP.1318094901 04 Apr 2011 26 Apr 2011 GBP/GBBAUTREPAT-STK/$ DIVLAND SECURITIES GROUP PLC

317.000 NHHJ Local 7.191451 0.00 0.00 0.00 2,279.690.623790

Base 11.528641 0.00 0.00 0.00 3,654.58

COMMON STOCK331952903 04 May 2011 GBP/GBB 0.02AUTREPAT-DIV REKINGFISHER PLC

2,186.000 NHHJ Local 2.650809 0.00 29.27 29.27 5,853.210.605345

Base 4.379005 0.00 48.35 48.35 9,669.21

04 May 2011 CANCEL GBP/GBB 0.02AUTREPAT-DIV RE

-2,186.000 NHHJ Local 2.650809 0.00 -29.27 -29.27 -5,853.210.605345

Base 4.379005 0.00 -48.35 -48.35 -9,669.21
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27 May 2011 28 Jun 2011 GBP/GBB 0.02AUTREPAT-DIV RE

2,186.000 NHHJ Local 2.650809 0.00 29.27 29.27 5,853.210.606557

Base 4.370255 0.00 48.26 48.26 9,649.89

331952903 Total

29.27 29.270.002,186.000 Local 5,853.21

Base 0.00 48.26 48.26 9,649.89

PREFERRED STOCKACI00LLJ4 27 Apr 2011 GBP/GBBRIGHTS ISSUE (NON CASH)MCBRIDE NON CUM PRF

13,406,000.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.607900

Base 0.000000 0.00 0.00 0.00 0.00

27 Apr 2011 CANCEL GBP/GBBRIGHTS ISSUE (NON CASH)

-13,406,000.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.607900

Base 0.000000 0.00 0.00 0.00 0.00

27 Apr 2011 27 Apr 2011 GBP/GBBAUTREPAT-DISTRIBUTION

13,406,000.000 NHHV Local 0.001000 0.00 0.00 0.00 13,406.000.607900

Base 0.001645 0.00 0.00 0.00 22,052.97

ACI00LLJ4 Total

0.00 0.000.0013,406,000.000 Local 13,406.00

Base 0.00 0.00 0.00 22,052.97

COMMON STOCK GBP.01B01QLV900 24 May 2011 27 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDPREMIER FOODS PLC

14,172.000 NHEH Local 0.331800 0.00 1.65 23.51 4,727.430.617856

Base 0.537018 0.00 2.67 38.05 7,651.35

24 May 2011 27 May 2011 GBP/GBBEXANE S.A.

614,792.000 NHEH Local 0.331100 0.00 203.56 1,018.81 204,780.000.618028

Base 0.535736 0.00 329.37 1,648.49 331,344.21
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B01QLV900 Total

205.21 1,042.320.00628,964.000 Local 209,507.43

Base 0.00 332.04 1,686.54 338,995.56

COMMON STOCKB0ZSH6909 10 May 2011 10 Jun 2011 GBP/GBB 0.032 AUTREPAT-DIV RELADBROKES PLC

140.000 NHHJ Local 1.485214 0.00 2.50 2.50 212.930.612370

Base 2.425354 0.00 4.08 4.08 347.71

COMMON STOCK GBP.1B16KPT907 06 May 2011 27 May 2011 GBP/GBBAUTREPAT-STK/$ DIVSTANDARD LIFE PLC

4,788.000 NHHJ Local 2.034557 0.00 0.00 0.00 9,741.460.609180

Base 3.339829 0.00 0.00 0.00 15,991.10

COMMON STOCK EUR.2B1CRLC906 15 Apr 2011 20 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMONDI PLC

22,646.000 NHEH Local 5.713900 0.00 64.70 647.98 130,109.660.612632

Base 9.326806 0.00 105.61 1,057.70 212,378.17

18 Apr 2011 21 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

3,290.000 NHEH Local 5.725000 0.00 9.42 95.18 18,939.850.616086

Base 9.292534 0.00 15.29 154.49 30,742.22

B1CRLC906 Total

74.12 743.160.0025,936.000 Local 149,049.51

Base 0.00 120.90 1,212.19 243,120.39

COMMON STOCK GBP.25B1FW50906 12 May 2011 17 May 2011 GBP/GBB 0.01M RAMSEY KING SECURITIES, INC.HOCHSCHILD MINING PLC

41,500.000 NHEG Local 5.305200 0.00 308.23 1,101.83 221,575.860.613836

Base 8.642699 0.00 502.14 1,794.99 360,969.15

13 May 2011 18 May 2011 GBP/GBB 0.01M RAMSEY KING SECURITIES, INC.

5,600.000 NHEG Local 5.456700 0.00 42.78 153.79 30,754.090.618047

Base 8.828940 0.00 69.22 248.83 49,760.12
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16 May 2011 19 May 2011 GBP/GBB 0.01M RAMSEY KING SECURITIES, INC.

5,000.000 NHEG Local 5.203900 0.00 36.43 131.10 26,187.030.615877

Base 8.449577 0.00 59.15 212.87 42,519.90

09 Jun 2011 14 Jun 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

40,280.000 NHEG Local 4.843600 0.00 313.16 977.06 196,390.430.610463

Base 7.934306 0.00 512.99 1,600.52 321,707.34

10 Jun 2011 15 Jun 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

10,120.000 NHEG Local 4.881000 0.00 80.04 247.37 49,723.130.615271

Base 7.933090 0.00 130.09 402.05 80,815.01

B1FW50906 Total

780.64 2,611.150.00102,500.000 Local 524,630.54

Base 0.00 1,273.59 4,259.26 855,771.52

COMMON STOCKB1KJJ4906 10 Jun 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIVWHITBREAD PLC

227.000 NHHJ Local 16.444845 0.00 0.00 0.00 3,732.980.610910

Base 26.918605 0.00 0.00 0.00 6,110.52

COMMON STOCKB1S49Q903 05 Apr 2011 08 Apr 2011 GBP/GBB 0.01NUMIS SECURITIES INC.DOMINO S PIZZA UK + IRL PLC

25,390.000 NHHP Local 4.117600 0.00 156.82 523.73 105,226.410.614119

Base 6.704889 0.00 255.36 852.82 171,345.31

06 Apr 2011 11 Apr 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

16,080.000 NHHP Local 4.164700 0.00 100.45 335.84 67,404.670.613008

Base 6.793875 0.00 163.86 547.86 109,957.24

18 Apr 2011 21 Apr 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

27,878.000 NHHP Local 3.865012 0.00 161.62 539.74 108,450.160.616086

Base 6.273494 0.00 262.33 876.08 176,030.88
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19 Apr 2011 26 Apr 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

74.000 NHHP Local 3.900000 0.00 0.43 1.44 290.470.613046

Base 6.361676 0.00 0.70 2.35 473.81

16 Jun 2011 21 Jun 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

19,512.000 NHHP Local 3.745900 0.00 109.64 366.45 73,566.090.620001

Base 6.041764 0.00 176.84 591.05 118,654.79

B1S49Q903 Total

528.96 1,767.200.0088,934.000 Local 354,937.80

Base 0.00 859.09 2,870.16 576,462.03

COMMON STOCKB1VNSX901 09 Jun 2011 14 Jun 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYDRAX GROUP PLC

36,800.000 NHEG Local 4.868600 0.00 287.67 897.25 180,349.400.610463

Base 7.975258 0.00 471.23 1,469.79 295,430.52

10 Jun 2011 15 Jun 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

9,200.000 NHEG Local 4.847000 0.00 72.35 223.32 44,888.070.615271

Base 7.877829 0.00 117.59 362.96 72,956.58

B1VNSX901 Total

360.02 1,120.570.0046,000.000 Local 225,237.47

Base 0.00 588.82 1,832.75 368,387.10

COMMON STOCKB1XZS8907 05 Apr 2011 06 May 2011 GBP/GBB 0.26AUTREPAT-DIV REANGLO AMERICAN PLC

538.000 NHHJ Local 31.228940 0.00 84.85 84.85 16,970.870.614119

Base 50.851610 0.00 138.17 138.17 27,634.50

COMMON STOCK GBP.1B24CGK904 05 May 2011 03 Jun 2011 GBP/GBB 0.28AUTREPAT-DIV RERECKITT BENCKISER GROUP PLC

579.000 NHHJ Local 34.078842 0.00 99.65 99.65 19,930.950.608828

Base 55.974499 0.00 163.68 163.68 32,736.59
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05 May 2011 03 Jun 2011 GBP/GBB 0.28AUTREPAT-DIV RE

5,158.000 NHHP Local 34.076182 0.00 887.70 887.70 177,540.350.608828

Base 55.970129 0.00 1,458.05 1,458.05 291,610.03

B24CGK904 Total

987.35 987.350.005,737.000 Local 197,471.30

Base 0.00 1,621.73 1,621.73 324,346.62

COMMON STOCKB2988H904 28 Apr 2011 GBP/GBBAUTREPAT-DIV REAMLIN PLC

44,998.000 NHHP Local 4.249643 0.00 0.00 1,931.58 193,157.050.601142

Base 7.069283 0.00 0.00 3,213.18 321,316.84

28 Apr 2011 CANCEL GBP/GBBAUTREPAT-DIV RE

-44,998.000 NHHP Local 4.249643 0.00 0.00 -1,931.58 -193,157.050.601142

Base 7.069283 0.00 0.00 -3,213.18 -321,316.84

28 Apr 2011 27 May 2011 GBP/GBB 0.04AUTREPAT-DIV RE

44,998.000 NHHP Local 4.249643 0.00 965.79 965.79 193,157.050.601142

Base 7.069283 0.00 1,606.59 1,606.59 321,316.84

B2988H904 Total

965.79 965.790.0044,998.000 Local 193,157.05

Base 0.00 1,606.59 1,606.59 321,316.84

COMMON STOCK GBP.05B29H42901 06 Apr 2011 11 Apr 2011 GBP/GBBJP MORGANSECURITIES LIMITEDLUPUS CAPITAL PLC

291.000 NHHV Local 1.407010 0.00 0.20 2.05 411.690.613008

Base 2.295256 0.00 0.33 3.34 671.59

04 May 2011 09 May 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

68,909.000 NHHV Local 1.412500 0.00 68.13 487.67 97,889.760.605345

Base 2.333380 0.00 112.55 805.61 161,709.04
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05 May 2011 10 May 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

34,500.000 NHHV Local 1.425000 0.00 34.41 246.81 49,443.720.608828

Base 2.340563 0.00 56.52 405.39 81,211.31

B29H42901 Total

102.74 736.530.00103,700.000 Local 147,745.17

Base 0.00 169.40 1,214.34 243,591.94

COMMON STOCK GBP.1B3DMTY906 17 Jun 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIVWPP PLC

941.000 NHHJ Local 7.329532 0.00 0.00 0.00 6,897.090.620250

Base 11.817061 0.00 0.00 0.00 11,119.85

COMMON STOCKB3FLWH909 12 May 2011 17 May 2011 GBP/GBB 0.01INSTINET U.K. LTDBODYCOTE PLC

75,000.000 NHEG Local 3.875800 0.00 466.10 1,455.75 292,606.850.613836

Base 6.314064 0.00 759.32 2,371.56 476,685.71

24 May 2011 27 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

4,646.000 NHEH Local 3.770400 0.00 6.13 88.59 17,612.000.617856

Base 6.102393 0.00 9.92 143.38 28,505.02

24 May 2011 27 May 2011 GBP/GBB 0.01UBS AG

52,455.000 NHEH Local 3.765000 0.00 197.49 989.45 198,680.020.617856

Base 6.093653 0.00 319.64 1,601.43 321,563.63

B3FLWH909 Total

669.72 2,533.790.00132,101.000 Local 508,898.87

Base 0.00 1,088.88 4,116.37 826,754.36

COMMON STOCK GBP.5B3Y2J5901 20 May 2011 25 May 2011 GBP/GBBJP MORGANSECURITIES LIMITEDGALLIFORD TRY PLC

2,500.000 NHHV Local 4.553012 0.00 5.69 57.94 11,446.160.616428

Base 7.386121 0.00 9.23 93.99 18,568.53
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23 May 2011 27 May 2011 GBP/GBB1 INVESTMENT TECHNOLOGY GROUP LTD

2,000.000 NHHV Local 4.482200 0.00 3.59 44.82 9,012.810.621079

Base 7.216795 0.00 5.78 72.16 14,511.54

27 May 2011 02 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

10,899.000 NHHV Local 4.548792 0.00 19.83 248.89 49,846.000.606557

Base 7.499364 0.00 32.69 410.33 82,178.59

31 May 2011 03 Jun 2011 GBP/GBBUBS AG

3,100.000 NHHV Local 4.598414 0.00 7.13 72.31 14,334.520.608365

Base 7.558643 0.00 11.72 118.86 23,562.37

01 Jun 2011 06 Jun 2011 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

12,000.000 NHHV Local 4.636250 0.00 38.94 279.18 55,953.120.610110

Base 7.599040 0.00 63.82 457.59 91,709.89

14 Jun 2011 17 Jun 2011 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

47,306.000 NHHV Local 5.010164 0.00 165.91 1,186.05 238,362.780.610240

Base 8.210153 0.00 271.88 1,943.58 390,604.98

B3Y2J5901 Total

241.09 1,889.190.0077,805.000 Local 378,955.39

Base 0.00 395.12 3,096.51 621,135.90

COMMON STOCKB459SM909 20 Apr 2011 09 May 2011 GBP/GBBRETURN OFCAPITALROLLS ROYCE GROUP C SHS

7,481,280.000 NHHJ Local 0.001000 0.00 0.00 0.00 7,481.280.612910

Base 0.001632 0.00 0.00 0.00 12,206.16

REIT GBP.1B5ZN1N909 24 May 2011 27 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDSEGRO PLC

78,170.000 NHEH Local 3.134600 0.00 85.76 1,226.16 246,343.600.617856

Base 5.073350 0.00 138.80 1,984.54 398,707.14
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25 May 2011 31 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

739.000 NHEH Local 3.135494 0.00 0.81 11.59 2,329.530.614666

Base 5.101135 0.00 1.32 18.86 3,789.91

B5ZN1N909 Total

86.57 1,237.750.0078,909.000 Local 248,673.13

Base 0.00 140.12 2,003.40 402,497.05

COMMON STOCK GBP1.B62W23906 12 May 2011 26 May 2011 GBP/GBBAUTREPAT-STK/$ DIVRESOLUTION LTD

8,991.000 NHHJ Local 2.969503 0.00 0.00 0.00 26,698.810.609310

Base 4.873550 0.00 0.00 0.00 43,818.11

COMMON STOCK GBP.2B63H84900 23 May 2011 23 May 2011 GBP/GBBMANDATORYEXCHANGE NON CASHROLLS ROYCE HOLDINGS PLC

77,930.000 NHHJ Local 4.783211 0.00 0.00 0.00 372,755.700.587878

Base 8.136396 0.00 0.00 0.00 634,069.43

POUND STERLING  Total

0.00Local22,855,870.000

0.00Base

28,033.95

45,783.42

9,625.98

15,784.52

6,318,358.66

10,348,146.84

SINGAPORE DOLLAR

COMMON STOCK NPV616207908 01 Apr 2011 06 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCHIAP SENG ENGINEERING LTD

18,000.000 NHHV Local 0.499700 0.00 5.40 3.60 9,003.601.260700

Base 0.396367 0.00 4.28 2.86 7,141.75

11 Apr 2011 14 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

42,000.000 NHHV Local 0.540000 0.00 13.61 9.07 22,702.681.255750

Base 0.430022 0.00 10.84 7.22 18,078.98

13 Apr 2011 18 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

22,000.000 NHHV Local 0.537700 0.00 7.10 4.73 11,841.231.255700

Base 0.428207 0.00 5.65 3.77 9,429.98
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14 Apr 2011 19 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

36,000.000 NHHV Local 0.539700 0.00 11.66 7.77 19,448.631.248150

Base 0.432400 0.00 9.34 6.23 15,581.97

15 Apr 2011 20 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

23,000.000 NHHV Local 0.535000 0.00 7.38 4.92 12,317.301.242600

Base 0.430549 0.00 5.94 3.96 9,912.52

18 Apr 2011 21 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

32,000.000 NHHV Local 0.535000 0.00 10.27 6.85 17,137.121.248950

Base 0.428360 0.00 8.22 5.48 13,721.22

20 Apr 2011 26 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

6,000.000 NHHV Local 0.540000 0.00 1.94 1.30 3,243.241.238700

Base 0.435941 0.00 1.57 1.05 2,618.26

26 Apr 2011 29 Apr 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

12,000.000 NHHV Local 0.535000 0.00 3.85 2.57 6,426.421.232150

Base 0.434200 0.00 3.12 2.09 5,215.61

616207908 Total

61.21 40.810.00191,000.000 Local 102,120.22

Base 0.00 48.96 32.66 81,700.29

COMMON STOCK NPV617520903 13 Jun 2011 OPEN SGD/SG41 AUTREPAT-STK/$ DIVDBS GROUP HOLDINGS LTD

2,734.000 NHHJ Local 13.844228 0.00 0.00 0.00 37,850.121.235650

Base 11.204004 0.00 0.00 0.00 30,631.75

COMMON STOCK NPV656452000 12 May 2011 18 May 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INCWHEELOCK PROPERTIES (S) LTD

37,300.000 NHEG Local 1.784900 0.00 106.52 26.63 66,709.921.241300

Base 1.437928 0.00 85.81 21.45 53,741.98
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13 May 2011 19 May 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

37,300.000 NHEG Local 1.808600 0.00 107.94 26.99 67,595.711.246050

Base 1.451467 0.00 86.63 21.66 54,247.99

16 May 2011 20 May 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

9,500.000 NHEG Local 1.800000 0.00 27.36 6.84 17,134.201.250250

Base 1.439712 0.00 21.88 5.47 13,704.62

18 May 2011 23 May 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

58,900.000 NHEG Local 1.820300 0.00 171.55 42.88 107,430.101.240900

Base 1.466919 0.00 138.25 34.56 86,574.34

19 May 2011 24 May 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

91,000.000 NHEG Local 1.819400 0.00 264.91 66.22 165,896.531.239900

Base 1.467376 0.00 213.65 53.41 133,798.31

20 May 2011 25 May 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

43,300.000 NHEG Local 1.805400 0.00 125.08 31.27 78,330.171.238450

Base 1.457790 0.00 101.00 25.25 63,248.55

24 May 2011 27 May 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

45,100.000 NHEG Local 1.864600 0.00 134.55 33.63 84,261.641.246150

Base 1.496289 0.00 107.97 26.99 67,617.57

656452000 Total

937.91 234.460.00322,400.000 Local 587,358.27

Base 0.00 755.19 188.79 472,933.36

COMMON STOCK NPV691678007 02 Jun 2011 22 Jun 2011 SGD/SG41 AUTREPAT-STK/$ DIVUNITED OVERSEAS BANK LTD

2,506.000 NHHJ Local 18.013766 0.00 0.00 0.00 45,142.501.232100

Base 14.620377 0.00 0.00 0.00 36,638.67
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EXDT 27JUN11977YLP908 13 Jun 2011 16 Jun 2011 SGD/SG3RIGHTS ISSUE (NON CASH)OLAM INTERNATIONAL LT

3,019.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.235650

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK HKD.25B01CLC903 16 Jun 2011 USD/SG4AUTREPAT-STK/$ DIVNOBLE GROUP LTD

835.000 NHHJ Local 2.083461 0.00 0.00 0.00 1,739.691.239555

Base 1.680814 0.00 0.00 0.00 1,403.48

16 Jun 2011 CANCEL USD/SG4AUTREPAT-STK/$ DIV

-835.000 NHHJ Local 2.083461 0.00 0.00 0.00 -1,739.691.239555

Base 1.680814 0.00 0.00 0.00 -1,403.48

16 Jun 2011 OPEN USD/SG41 AUTREPAT-STK/$ DIV

835.000 NHHJ Local 2.083461 0.00 0.00 0.00 1,739.691.239555

Base 1.680814 0.00 0.00 0.00 1,403.48

B01CLC903 Total

0.00 0.000.00835.000 Local 1,739.69

Base 0.00 0.00 0.00 1,403.48

COMMON STOCK NPVB05Q3L908 27 Jun 2011 SGD/SG3RIGHTS EXERCISEDOLAM INTERNATIONAL LTD

3,019.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.241350

Base 0.000000 0.00 0.00 0.00 0.00

27 Jun 2011 CANCEL SGD/SG3RIGHTS EXERCISED

-3,019.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.241350

Base 0.000000 0.00 0.00 0.00 0.00

27 Jun 2011 27 Jun 2011 SGD/SG3RIGHTS EXERCISED

3,019.000 NHHJ Local 2.560000 0.00 0.00 0.00 7,728.641.241350

Base 2.062271 0.00 0.00 0.00 6,226.00
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B05Q3L908 Total

0.00 0.000.003,019.000 Local 7,728.64

Base 0.00 0.00 0.00 6,226.00

COMMON STOCK NPVB0F9V2906 29 Apr 2011 05 May 2011 SGD/SG3 0.01G TRADE SERVICES LTDOVERSEA CHINESE BANKING CORP

111,000.000 NHHP Local 9.519600 0.00 1,056.68 422.67 1,058,154.941.223200

Base 7.782538 0.00 863.87 345.54 865,071.08

27 May 2011 14 Jun 2011 SGD/SG41 AUTREPAT-STK/$ DIV

3,985.000 NHHJ Local 8.451304 0.00 0.00 0.00 33,678.451.246250

Base 6.781387 0.00 0.00 0.00 27,023.83

B0F9V2906 Total

1,056.68 422.670.00114,985.000 Local 1,091,833.39

Base 0.00 863.87 345.54 892,094.91

SINGAPORE DOLLAR  Total

0.00Local640,498.000

0.00Base

697.94

566.99

2,055.80

1,668.02

1,873,772.83

1,521,628.46

SOUTH AFRICAN RAND

COMMON STOCK604077909 17 Jun 2011 24 Jun 2011 ZAR/ZA2CITIGROUPGLOBAL MARKETS LIMITEDAFRICAN BANK INVESTMENTS LTD

54,294.000 NHHJ Local 33.146400 0.00 1,799.65 4,499.13 1,805,949.426.762900

Base 4.901211 0.00 266.11 665.27 267,037.72

COMMON STOCK ZAR.05610008906 05 May 2011 12 May 2011 ZAR/ZA2 0.02LOOP CAPITAL MARKETS LLCBIDVEST GROUP LTD

3,626.000 NHHJ Local 150.686300 0.00 546.39 1,365.97 548,300.886.746000

Base 22.337133 0.00 80.99 202.49 81,277.92
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17 Jun 2011 24 Jun 2011 ZAR/ZA2 0.02CITIGROUPGLOBAL MARKETS LIMITED

1,285.000 NHHJ Local 146.922600 0.00 188.80 471.99 189,456.336.762900

Base 21.724793 0.00 27.92 69.79 28,014.07

610008906 Total

735.19 1,837.960.004,911.000 Local 737,757.21

Base 0.00 108.91 272.28 109,291.99

COMMON STOCK ZAR.5628021909 05 May 2011 12 May 2011 ZAR/ZA2 0.02LOOP CAPITAL MARKETS LLCGOLD FIELDS LTD

511.000 NHHJ Local 110.444900 0.00 56.44 141.09 56,634.876.746000

Base 16.371909 0.00 8.37 20.91 8,395.33

17 Jun 2011 24 Jun 2011 ZAR/ZA2 0.01CITIGROUPGLOBAL MARKETS LIMITED

15,149.000 NHHJ Local 98.337100 0.00 1,489.71 3,724.27 1,494,922.716.762900

Base 14.540670 0.00 220.28 550.69 221,047.58

628021909 Total

1,546.15 3,865.360.0015,660.000 Local 1,551,557.58

Base 0.00 228.65 571.60 229,442.91

COMMON STOCK ZAR.5641056908 05 May 2011 12 May 2011 ZAR/ZA2 0.01LOOP CAPITAL MARKETS LLCHARMONY GOLD MINING CO LTD

7,014.000 NHHJ Local 95.535900 0.00 670.09 1,675.22 672,434.116.746000

Base 14.161859 0.00 99.33 248.33 99,678.94

17 Jun 2011 24 Jun 2011 ZAR/ZA2 0.01CITIGROUPGLOBAL MARKETS LIMITED

5,562.000 NHHJ Local 85.171500 0.00 473.72 1,184.31 475,381.916.762900

Base 12.593932 0.00 70.05 175.12 70,292.61

641056908 Total

1,143.81 2,859.530.0012,576.000 Local 1,147,816.02

Base 0.00 169.38 423.45 169,971.55
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COMMON STOCK ZAR.25656565900 05 May 2011 12 May 2011 ZAR/ZA2 0.05LOOP CAPITAL MARKETS LLCANGLOGOLD ASHANTI LTD

759.000 NHHJ Local 319.093004 0.00 242.19 605.48 243,039.266.746000

Base 47.301068 0.00 35.90 89.75 36,027.17

17 Jun 2011 24 Jun 2011 ZAR/ZA2 0.04CITIGROUPGLOBAL MARKETS LIMITED

5,401.000 NHHJ Local 290.066301 0.00 1,566.65 3,916.62 1,572,131.366.762900

Base 42.890816 0.00 231.65 579.13 232,464.08

656565900 Total

1,808.84 4,522.100.006,160.000 Local 1,815,170.62

Base 0.00 267.55 668.88 268,491.25

COMMON STOCK ZAR.02662269901 05 May 2011 12 May 2011 ZAR/ZA2 0.06LOOP CAPITAL MARKETS LLCNASPERS LTD N SHS

591.000 NHHJ Local 379.097005 0.00 224.05 560.12 224,830.506.746000

Base 56.195820 0.00 33.21 83.03 33,327.97

17 Jun 2011 24 Jun 2011 ZAR/ZA2 0.06CITIGROUPGLOBAL MARKETS LIMITED

2,943.000 NHHJ Local 372.582800 0.00 1,096.51 2,741.28 1,100,348.976.762900

Base 55.092165 0.00 162.14 405.34 162,703.72

662269901 Total

1,320.56 3,301.400.003,534.000 Local 1,325,179.47

Base 0.00 195.35 488.37 196,031.69

COMMON STOCKB1FFT7902 17 Jun 2011 24 Jun 2011 ZAR/ZA2 0.03CITIGROUPGLOBAL MARKETS LIMITEDIMPALA PLATINUM HOLDINGS LTD

10,247.000 NHHJ Local 176.431200 0.00 1,807.89 4,519.73 1,814,218.136.762900

Base 26.088098 0.00 267.32 668.31 268,260.38

SOUTH AFRICAN RAND  Total

0.00Local107,382.000

0.00Base

25,405.21

3,758.16

10,162.09

1,503.27

10,197,648.45

1,508,527.49

SOUTH KOREAN WON
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COMMON STOCK616216909 21 Apr 2011 25 Apr 2011 KRW/KR3 0.03LOOP CAPITAL MARKETS LLCLIG INSURANCE CO LTD

31,100.000 NHEH Local 27,325.498392 0.00 934,805.00 0.00 850,757,805.001,080.250000

Base 25.295532 0.00 865.36 0.00 787,556.40

COMMON STOCK616667903 01 Apr 2011 05 Apr 2011 KRW/KR3 0.05UBS SECURITIES PTE.LTD., SEOULKOREA PETROCHEMICAL IND CO

500.000 NHHV Local 119,830.406000 0.00 29,960.00 0.00 59,945,163.001,091.050000

Base 109.830352 0.00 27.46 0.00 54,942.64

04 Apr 2011 06 Apr 2011 KRW/KR3 0.05UBS SECURITIES PTE.LTD., SEOUL

600.000 NHHV Local 118,331.778333 0.00 35,500.00 0.00 71,034,567.001,086.750000

Base 108.885924 0.00 32.67 0.00 65,364.22

06 Apr 2011 08 Apr 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

552.000 NHHV Local 123,382.188406 0.00 34,050.00 0.00 68,141,018.001,086.750000

Base 113.533185 0.00 31.33 0.00 62,701.65

15 Apr 2011 19 Apr 2011 KRW/KR3 0.08CREDIT SUISSE FIRST BOSTON (EUROPE)

2,385.000 NHHV Local 124,997.161845 0.00 208,680.00 0.00 298,326,911.001,089.700000

Base 114.707866 0.00 191.50 0.00 273,769.76

28 Apr 2011 02 May 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 129,633.440000 0.00 12,960.00 0.00 25,939,648.001,071.250000

Base 121.011379 0.00 12.10 0.00 24,214.37

29 Apr 2011 03 May 2011 KRW/KR3 0.08CREDIT SUISSE FIRST BOSTON (EUROPE)

200.000 NHHV Local 125,570.485000 0.00 17,570.00 0.00 25,131,667.001,071.650000

Base 117.174903 0.00 16.40 0.00 23,451.38

02 May 2011 04 May 2011 KRW/KR3 0.08CREDIT SUISSE FIRST BOSTON (EUROPE)

200.000 NHHV Local 127,178.605000 0.00 17,800.00 0.00 25,453,521.001,065.250000

Base 119.388505 0.00 16.71 0.00 23,894.41

06 May 2011 11 May 2011 KRW/KR3 0.05UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 113,211.980000 0.00 11,320.00 0.00 22,653,716.001,083.300000

Base 104.506582 0.00 10.45 0.00 20,911.77
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11 May 2011 13 May 2011 KRW/KR3 0.08CREDIT SUISSE FIRST BOSTON (EUROPE)

200.000 NHHV Local 122,711.560000 0.00 17,170.00 0.00 24,559,482.001,074.950000

Base 114.155598 0.00 15.97 0.00 22,847.09

23 May 2011 25 May 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 130,424.250000 0.00 13,040.00 0.00 26,097,890.001,097.950000

Base 118.788879 0.00 11.88 0.00 23,769.65

25 May 2011 27 May 2011 KRW/KR3 0.08CREDIT SUISSE FIRST BOSTON (EUROPE)

400.000 NHHV Local 129,133.915000 0.00 36,150.00 0.00 51,689,716.001,101.900000

Base 117.192046 0.00 32.81 0.00 46,909.63

26 May 2011 30 May 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 129,082.780000 0.00 12,910.00 0.00 25,829,466.001,088.400000

Base 118.598659 0.00 11.86 0.00 23,731.59

01 Jun 2011 03 Jun 2011 KRW/KR3 0.09CREDIT SUISSE FIRST BOSTON (EUROPE)

200.000 NHHV Local 145,653.360000 0.00 20,390.00 0.00 29,151,062.001,074.650000

Base 135.535626 0.00 18.97 0.00 27,126.10

07 Jun 2011 09 Jun 2011 KRW/KR3 0.09CREDIT SUISSE FIRST BOSTON (EUROPE)

500.000 NHHV Local 137,015.842000 0.00 47,950.00 0.00 68,555,871.001,081.950000

Base 126.637869 0.00 44.32 0.00 63,363.25

08 Jun 2011 10 Jun 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 132,761.100000 0.00 13,280.00 0.00 26,565,500.001,080.150000

Base 122.909874 0.00 12.29 0.00 24,594.27

09 Jun 2011 13 Jun 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 136,103.670000 0.00 13,610.00 0.00 27,234,344.001,082.950000

Base 125.678628 0.00 12.57 0.00 25,148.29

10 Jun 2011 14 Jun 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 138,428.190000 0.00 13,840.00 0.00 27,699,478.001,082.650000

Base 127.860518 0.00 12.78 0.00 25,584.89
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13 Jun 2011 15 Jun 2011 KRW/KR3 0.09CREDIT SUISSE FIRST BOSTON (EUROPE)

400.000 NHHV Local 135,583.195000 0.00 37,960.00 0.00 54,271,238.001,085.850000

Base 124.863651 0.00 34.96 0.00 49,980.42

15 Jun 2011 17 Jun 2011 KRW/KR3 0.07UBS SECURITIES PTE.LTD., SEOUL

100.000 NHHV Local 142,730.140000 0.00 7,140.00 0.00 14,280,154.001,083.100000

Base 131.779282 0.00 6.59 0.00 13,184.52

17 Jun 2011 21 Jun 2011 KRW/KR3 0.07UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 142,612.460000 0.00 14,260.00 0.00 28,536,752.001,085.950000

Base 131.325070 0.00 13.13 0.00 26,278.15

23 Jun 2011 27 Jun 2011 KRW/KR3 0.07UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 141,342.445000 0.00 14,130.00 0.00 28,282,619.001,076.850000

Base 131.255463 0.00 13.12 0.00 26,264.21

616667903 Total

629,670.00 0.000.008,037.000 Local 1,029,379,783.00

Base 0.00 579.87 0.00 948,032.26

COMMON STOCK634691901 27 Jun 2011 29 Jun 2011 KRW/KR3 0.48LOOP CAPITAL MARKETS LLCLG CHEM LTD

250.000 NHHJ Local 474,492.000000 0.00 130,485.00 0.00 118,753,485.001,085.600000

Base 437.078113 0.00 120.20 0.00 109,389.72

COMMON STOCK639750900 06 May 2011 11 May 2011 KRW/KR3 0.05LOOP CAPITAL MARKETS LLCSHINHAN FINANCIAL GROUP LTD

4,100.000 NHHJ Local 52,135.073171 0.00 235,129.00 0.00 213,988,929.001,083.300000

Base 48.126164 0.00 217.05 0.00 197,534.32

16 Jun 2011 20 Jun 2011 KRW/KR3 0.05G TRADE SERVICES LTD

780.000 NHHJ Local 49,681.666667 0.00 42,627.00 0.00 38,794,327.001,089.800000

Base 45.587875 0.00 39.11 0.00 35,597.66
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639750900 Total

277,756.00 0.000.004,880.000 Local 252,783,256.00

Base 0.00 256.16 0.00 233,131.98

COMMON STOCK653426908 06 May 2011 11 May 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCWOORI FINANCE HOLDINGS CO

5,620.000 NHHJ Local 14,654.537367 0.00 90,594.00 0.00 82,449,094.001,083.300000

Base 13.527681 0.00 83.63 0.00 76,109.20

16 Jun 2011 20 Jun 2011 KRW/KR3 0.01G TRADE SERVICES LTD

15,960.000 NHHJ Local 13,056.798308 0.00 229,225.00 0.00 208,615,726.001,089.800000

Base 11.980912 0.00 210.34 0.00 191,425.70

653426908 Total

319,819.00 0.000.0021,580.000 Local 291,064,820.00

Base 0.00 293.97 0.00 267,534.90

COMMON STOCK669323008 25 May 2011 27 May 2011 KRW/KR3 0.80MORGAN STANLEY AND CO INTERNATIONALPOSCO

12,550.000 NHEB Local 441,541.371076 0.00 11,082,688.00 0.00 5,552,426,895.001,101.900000

Base 400.709113 0.00 10,057.80 0.00 5,038,957.16

COMMON STOCKB0NCP4903 21 Apr 2011 25 Apr 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCDAEHAN STEEL CO LTD

60,300.000 NHEH Local 9,669.862405 0.00 641,402.00 0.00 583,734,105.001,080.250000

Base 8.951504 0.00 593.75 0.00 540,369.46

22 Apr 2011 26 Apr 2011 KRW/KR3 0.01GOLDMAN SACHS (ASIA) LLC

20,121.000 NHEH Local 9,734.968093 0.00 215,465.00 0.00 196,092,758.001,080.250000

Base 9.011773 0.00 199.46 0.00 181,525.35

25 Apr 2011 27 Apr 2011 KRW/KR3 0.01GOLDMAN SACHS (ASIA) LLC

14,869.000 NHEH Local 9,834.925214 0.00 160,859.00 0.00 146,396,362.001,081.300000

Base 9.095464 0.00 148.76 0.00 135,389.22
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B0NCP4903 Total

1,017,726.00 0.000.0095,290.000 Local 926,223,225.00

Base 0.00 941.97 0.00 857,284.03

COMMON STOCKB0RNRF908 06 May 2011 11 May 2011 KRW/KR3 0.05LOOP CAPITAL MARKETS LLCHANA FINANCIAL GROUP

3,080.000 NHHJ Local 44,539.935065 0.00 150,901.00 0.00 137,333,901.001,083.300000

Base 41.115051 0.00 139.30 0.00 126,773.66

COMMON STOCKB0YCFG905 11 Apr 2011 11 Apr 2011 KRW/KR3REVERSE SPLIT NON CASHMERITZ FIRE + MARINE INSURAN

42,803.000 NHEH Local 9,090.065322 0.00 0.00 0.00 389,082,066.001,140.249993

Base 7.971993 0.00 0.00 0.00 341,225.23

COMMON STOCKB68N34907 07 Jun 2011 07 Jun 2011 KRW/KR4MANDATORYEXCHANGE NON CASHDGB FINANCIAL GROUP INC

72,200.000 NHHV Local 10,346.156855 0.00 0.00 0.00 746,992,525.001,236.000909

Base 8.370671 0.00 0.00 0.00 604,362.44

SOUTH KOREAN WON  Total

0.00Local291,770.000

0.00Base

0.00

0.00

14,543,850.00

13,254.63

10,294,797,761.00

9,314,247.78

SWEDISH KRONA

COMMON STOCK NPV490238003 24 May 2011 27 May 2011 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTDTRELLEBORG AB B SHS

13,558.000 NHEH Local 70.469300 0.00 334.40 0.00 955,757.176.333400

Base 11.126614 0.00 52.80 0.00 150,907.44

26 May 2011 31 May 2011 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTD

13,180.000 NHEH Local 70.311800 0.00 324.35 0.00 927,033.876.321150

Base 11.123261 0.00 51.31 0.00 146,655.89

490238003 Total

658.75 0.000.0026,738.000 Local 1,882,791.04

Base 0.00 104.11 0.00 297,563.33
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COMMON STOCK NPV718762909 15 Apr 2011 20 Apr 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCLUNDIN PETROLEUM AB

24,089.000 NHEH Local 86.938300 0.00 1,047.13 0.00 2,095,303.846.197450

Base 14.028076 0.00 168.96 0.00 338,091.29

18 Apr 2011 21 Apr 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

46,519.000 NHEH Local 86.601600 0.00 2,014.31 0.00 4,030,634.146.313400

Base 13.717110 0.00 319.05 0.00 638,425.28

24 May 2011 27 May 2011 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTD

14,851.000 NHEH Local 83.998000 0.00 436.61 0.00 1,247,890.916.333400

Base 13.262702 0.00 68.94 0.00 197,033.33

25 May 2011 30 May 2011 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTD

1,281.000 NHEH Local 81.694403 0.00 36.63 0.00 104,687.166.316750

Base 12.932980 0.00 5.80 0.00 16,572.95

26 May 2011 31 May 2011 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTD

9,921.000 NHEH Local 84.117600 0.00 292.09 0.00 834,822.806.321150

Base 13.307325 0.00 46.21 0.00 132,068.18

718762909 Total

3,826.77 0.000.0096,661.000 Local 8,313,338.85

Base 0.00 608.96 0.00 1,322,191.03

COMMON STOCK NPV733268908 05 May 2011 10 May 2011 SEK/SE1 0.01ROYAL BANK OF SCOTLAND PLCALFA LAVAL AB

55,998.000 NHHJ Local 132.531700 0.00 2,597.53 0.00 7,424,107.676.191000

Base 21.407156 0.00 419.57 0.00 1,199,177.46

16 Jun 2011 21 Jun 2011 SEK/SE1 0.01INVESTMENT TECHNOLOGY GROUP LTD

14,315.000 NHHJ Local 125.991100 0.00 631.25 0.00 1,804,193.856.491200

Base 19.409524 0.00 97.25 0.00 277,944.58



Prepared by State StreetPage 268

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

733268908 Total

3,228.78 0.000.0070,313.000 Local 9,228,301.52

Base 0.00 516.82 0.00 1,477,122.04

COMMON STOCK NPVB0LC9F908 15 Apr 2011 20 Apr 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCFASTIGHETS AB BALDER B SHRS

2,312.000 NHEH Local 48.200000 0.00 55.72 0.00 111,494.126.197450

Base 7.777392 0.00 8.99 0.00 17,990.32

18 Apr 2011 21 Apr 2011 SEK/SE1CABRERA CAPITAL MARKETS LLC

6,774.000 NHEH Local 47.622600 0.00 161.30 0.00 322,756.796.313400

Base 7.543099 0.00 25.55 0.00 51,122.50

19 Apr 2011 26 Apr 2011 SEK/SE1CABRERA CAPITAL MARKETS LLC

3,629.000 NHEH Local 47.499300 0.00 86.19 0.00 172,461.156.232650

Base 7.621044 0.00 13.83 0.00 27,670.60

20 Apr 2011 27 Apr 2011 SEK/SE1CABRERA CAPITAL MARKETS LLC

17,704.000 NHEH Local 47.578100 0.00 421.16 0.00 842,743.846.124000

Base 7.769121 0.00 68.77 0.00 137,613.30

B0LC9F908 Total

724.37 0.000.0030,419.000 Local 1,449,455.90

Base 0.00 117.14 0.00 234,396.72

COMMON STOCK NPVB1VQ25903 05 May 2011 10 May 2011 SEK/SE1 0.01ROYAL BANK OF SCOTLAND PLCSANDVIK AB

8,329.000 NHHJ Local 119.389700 0.00 348.04 0.00 994,744.856.191000

Base 19.284397 0.00 56.22 0.00 160,675.96

16 Jun 2011 21 Jun 2011 SEK/SE1 0.01INVESTMENT TECHNOLOGY GROUP LTD

29,545.000 NHHJ Local 106.903000 0.00 1,105.46 0.00 3,159,554.606.491200

Base 16.468912 0.00 170.30 0.00 486,744.30
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B1VQ25903 Total

1,453.50 0.000.0037,874.000 Local 4,154,299.45

Base 0.00 226.52 0.00 647,420.26

COMMON STOCKB5W1GQ907 30 Jun 2011 SEK/SE1AUTREPAT-DISTRIBUTIONHALDEX AB

48,824.000 NHEG Local 30.000000 0.00 0.00 0.00 1,464,720.006.370850

Base 4.708948 0.00 0.00 0.00 229,909.67

30 Jun 2011 SEK/SE1AUTREPAT-DISTRIBUTION

24,011.000 NHEH Local 30.000000 0.00 0.00 0.00 720,330.006.370850

Base 4.708948 0.00 0.00 0.00 113,066.55

30 Jun 2011 SEK/SE1AUTREPAT-DISTRIBUTION

24,626.000 NHHV Local 30.000000 0.00 0.00 0.00 738,780.006.370850

Base 4.708948 0.00 0.00 0.00 115,962.55

B5W1GQ907 Total

0.00 0.000.0097,461.000 Local 2,923,830.00

Base 0.00 0.00 0.00 458,938.77

SWEDISH KRONA  Total

0.00Local359,466.000

0.00Base

0.00

0.00

9,892.17

1,573.55

27,952,016.76

4,437,632.15

SWISS FRANC

COMMON STOCK CHF1.461275901 15 Apr 2011 20 Apr 2011 CHF/CH4CABRERA CAPITAL MARKETS LLCOC OERLIKON CORP AG REG

47,296.000 NHEH Local 7.517700 0.00 177.78 0.00 355,734.920.893550

Base 8.413295 0.00 198.96 0.00 398,114.17
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18 Apr 2011 21 Apr 2011 CHF/CH4CABRERA CAPITAL MARKETS LLC

38,995.000 NHEH Local 7.747100 0.00 151.05 0.00 302,249.210.898400

Base 8.623219 0.00 168.13 0.00 336,430.55

461275901 Total

328.83 0.000.0086,291.000 Local 657,984.13

Base 0.00 367.09 0.00 734,544.72

COMMON STOCK CHF3.5568257901 15 Apr 2011 20 Apr 2011 CHF/CH4 0.04CABRERA CAPITAL MARKETS LLCCHARLES VOEGELE HOLDING A BR

753.000 NHEH Local 68.552005 0.00 25.81 0.00 51,645.470.893550

Base 76.718712 0.00 28.88 0.00 57,798.08

18 Apr 2011 21 Apr 2011 CHF/CH4 0.04CABRERA CAPITAL MARKETS LLC

2,204.000 NHEH Local 68.326901 0.00 75.30 0.00 150,667.790.898400

Base 76.053986 0.00 83.82 0.00 167,706.80

19 Apr 2011 26 Apr 2011 CHF/CH4 0.04CABRERA CAPITAL MARKETS LLC

1,609.000 NHEH Local 68.728200 0.00 55.29 0.00 110,638.960.898900

Base 76.458115 0.00 61.51 0.00 123,082.61

20 Apr 2011 27 Apr 2011 CHF/CH4 0.04CABRERA CAPITAL MARKETS LLC

84.000 NHEH Local 70.245238 0.00 2.95 0.00 5,903.550.891450

Base 78.798854 0.00 3.31 0.00 6,622.41

24 May 2011 27 May 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTD

379.000 NHEH Local 65.583200 0.00 8.70 0.00 24,864.730.880100

Base 74.517896 0.00 9.89 0.00 28,252.16

25 May 2011 30 May 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTD

392.000 NHEH Local 64.488112 0.00 8.85 0.00 25,288.190.872050

Base 73.950017 0.00 10.15 0.00 28,998.56
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26 May 2011 31 May 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTD

586.000 NHEH Local 64.319505 0.00 13.19 0.00 37,704.420.866750

Base 74.207678 0.00 15.22 0.00 43,500.92

27 May 2011 01 Jun 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTD

391.000 NHEH Local 64.087289 0.00 8.77 0.00 25,066.900.852100

Base 75.210995 0.00 10.29 0.00 29,417.79

568257901 Total

198.86 0.000.006,398.000 Local 431,780.01

Base 0.00 223.07 0.00 485,379.33

COMMON STOCK NPV711038901 25 May 2011 30 May 2011 CHF/CH4 0.14KNIGHT SECURITIES INTERNATIONALROCHE HOLDING AG GENUSSCHEIN

6,170.000 NHEB Local 147.639501 0.00 728.75 0.00 911,664.470.872050

Base 169.301647 0.00 835.67 0.00 1,045,426.83

COMMON STOCK CHF.04717158901 25 May 2011 30 May 2011 CHF/CH4 0.03KNIGHT SECURITIES INTERNATIONALCREDIT SUISSE GROUP AG REG

125,340.000 NHEB Local 36.373100 0.00 3,647.20 0.00 4,562,651.550.872050

Base 41.709879 0.00 4,182.33 0.00 5,232,098.56

COMMON STOCK CHF.1755257904 15 Apr 2011 20 Apr 2011 CHF/CH4 0.32CABRERA CAPITAL MARKETS LLCGALENICA AG REG

633.000 NHEH Local 576.455800 0.00 182.45 0.00 365,078.970.893550

Base 645.129875 0.00 204.19 0.00 408,571.39

18 Apr 2011 21 Apr 2011 CHF/CH4 0.32CABRERA CAPITAL MARKETS LLC

700.000 NHEH Local 576.621400 0.00 201.82 0.00 403,836.800.898400

Base 641.831478 0.00 224.64 0.00 449,506.68

755257904 Total

384.27 0.000.001,333.000 Local 768,915.77

Base 0.00 428.83 0.00 858,078.07
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EXP 15APR11983WPY901 11 Apr 2011 11 Apr 2011 CHF/CH1RIGHTS ISSUE (NON CASH)CLARIANT AG RTS

93,759.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.911200

Base 0.000000 0.00 0.00 0.00 0.00

11 Apr 2011 11 Apr 2011 CHF/CH1RIGHTS ISSUE (NON CASH)

126,300.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.911200

Base 0.000000 0.00 0.00 0.00 0.00

983WPY901 Total

0.00 0.000.00220,059.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK CHF.1ACI00MQT5 23 May 2011 26 May 2011 CHF/CH1MANDATORYEXCHANGE NON CASHSWISS RE LTD

143,740.000 NHEB Local 53.003424 0.00 0.00 0.00 7,618,712.281.056706

Base 50.159124 0.00 0.00 0.00 7,209,872.53

23 May 2011 26 May 2011 CHF/CH1MANDATORYEXCHANGE NON CASH

13,472.000 NHHJ Local 47.917597 0.00 0.00 0.00 645,545.871.033522

Base 46.363405 0.00 0.00 0.00 624,607.79

ACI00MQT5 Total

0.00 0.000.00157,212.000 Local 8,264,258.15

Base 0.00 0.00 0.00 7,834,480.32

COMMON STOCKB1HH93907 05 Apr 2011 08 Apr 2011 CHF/CH4 0.01J.P. MORGAN CLEARING CORP.PETROPLUS HOLDINGS AG

5,400.000 NHHV Local 14.475000 0.00 54.72 0.00 78,219.720.923950

Base 15.666432 0.00 59.22 0.00 84,657.96

COMMON STOCK CHF.2B1X3KP908 07 Apr 2011 12 Apr 2011 CHF/CH4 0.10CHICAGO ANALYTIC TRADING COMPANYSWISSQUOTE GROUP HOLDING REG

400.000 NHEG Local 57.029300 0.00 36.50 0.00 22,848.220.917850

Base 62.133573 0.00 39.77 0.00 24,893.20



Prepared by State StreetPage 273

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

08 Apr 2011 13 Apr 2011 CHF/CH4 0.10CHICAGO ANALYTIC TRADING COMPANY

300.000 NHEG Local 57.214900 0.00 27.46 0.00 17,191.930.910450

Base 62.842441 0.00 30.16 0.00 18,882.89

11 Apr 2011 14 Apr 2011 CHF/CH4 0.10CHICAGO ANALYTIC TRADING COMPANY

7,400.000 NHEG Local 57.002200 0.00 674.91 0.00 422,491.190.906750

Base 62.864296 0.00 744.32 0.00 465,940.10

B1X3KP908 Total

738.87 0.000.008,100.000 Local 462,531.34

Base 0.00 814.25 0.00 509,716.19

COMMON STOCKB642HG905 17 May 2011 17 May 2011 CHF/CH4EXCHANGE OFFER (NON CASH)SWISS REINSURANCE 2ND LINE

143,740.000 NHEB Local 53.003424 0.00 0.00 0.00 7,618,712.281.056706

Base 50.159124 0.00 0.00 0.00 7,209,872.53

17 May 2011 17 May 2011 CHF/CH4EXCHANGE OFFER (NON CASH)

13,472.000 NHHJ Local 47.917597 0.00 0.00 0.00 645,545.871.033522

Base 46.363405 0.00 0.00 0.00 624,607.79

B642HG905 Total

0.00 0.000.00157,212.000 Local 8,264,258.15

Base 0.00 0.00 0.00 7,834,480.32

SWISS FRANC  Total

0.00Local773,515.000

0.00Base

0.00

0.00

6,081.50

6,910.46

24,402,263.29

24,618,862.30

US DOLLAR



Prepared by State StreetPage 274

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.1001055102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AFLAC INC

1,590.000 NHEU Local 53.469100 0.00 15.90 0.00 85,031.771.000000

Base 53.469100 0.00 15.90 0.00 85,031.77

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

31,350.000 NHHY Local 44.300000 0.00 37.62 0.00 1,388,842.621.000000

Base 44.300000 0.00 37.62 0.00 1,388,842.62

001055102 Total

53.52 0.000.0032,940.000 Local 1,473,874.39

Base 0.00 53.52 0.00 1,473,874.39

REIT USD.0100163T109 03 Jun 2011 USD/DTCMERGER NON CASHAMB PROPERTY CORP

30,178.000 NHDM Local 16.933994 0.00 0.00 0.00 511,034.081.000000

Base 16.933994 0.00 0.00 0.00 511,034.08

03 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-30,178.000 NHDM Local 16.933994 0.00 0.00 0.00 -511,034.081.000000

Base 16.933994 0.00 0.00 0.00 -511,034.08

00163T109 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.0100163U106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMAG PHARMACEUTICALS INC

2,580.000 NHHZ Local 17.190000 0.00 3.10 0.00 44,353.301.000000

Base 17.190000 0.00 3.10 0.00 44,353.30

COMMON STOCK USD1.001765106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMR CORP

2,890.000 NHEU Local 5.640000 0.00 3.46 0.00 16,303.061.000000

Base 5.640000 0.00 3.46 0.00 16,303.06
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COMMON STOCK USD1.00206R102 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAT+T INC

23,000.000 NHEU Local 30.600000 0.00 0.00 0.00 703,800.001.000000

Base 30.600000 0.00 0.00 0.00 703,800.00

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,770.000 NHDM Local 30.420000 0.00 26.55 0.00 53,869.951.000000

Base 30.420000 0.00 26.55 0.00 53,869.95

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 30.155600 0.00 22.50 0.00 45,255.901.000000

Base 30.155600 0.00 22.50 0.00 45,255.90

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,780.000 NHHY Local 31.214200 0.00 26.70 0.00 55,587.981.000000

Base 31.214200 0.00 26.70 0.00 55,587.98

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,300.000 NHDM Local 30.450000 0.00 34.50 0.00 70,069.501.000000

Base 30.450000 0.00 34.50 0.00 70,069.50

00206R102 Total

110.25 0.000.0030,350.000 Local 928,583.33

Base 0.00 110.25 0.00 928,583.33

COMMON STOCK USD.5002535300 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAARON S INC

1,000.000 NHEU Local 27.000000 0.00 1.20 0.00 27,001.201.000000

Base 27.000000 0.00 1.20 0.00 27,001.20

COMMON STOCK NPV002824100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ABBOTT LABORATORIES

5,130.000 NHEU Local 49.355100 0.00 51.30 0.00 253,242.961.000000

Base 49.355100 0.00 51.30 0.00 253,242.96
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23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,440.000 NHDM Local 51.569700 0.00 21.60 0.00 74,281.971.000000

Base 51.569700 0.00 21.60 0.00 74,281.97

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,500.000 NHEU Local 51.750000 0.00 6.60 0.00 284,631.601.000000

Base 51.750000 0.00 6.60 0.00 284,631.60

002824100 Total

79.50 0.000.0012,070.000 Local 612,156.53

Base 0.00 79.50 0.00 612,156.53

COMMON STOCK USD.01002896207 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ABERCROMBIE + FITCH CO CL A

320.000 NHEU Local 59.556300 0.00 3.20 0.00 19,061.221.000000

Base 59.556300 0.00 3.20 0.00 19,061.22

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 64.620000 0.00 0.60 0.00 32,310.601.000000

Base 64.620000 0.00 0.60 0.00 32,310.60

002896207 Total

3.80 0.000.00820.000 Local 51,371.82

Base 0.00 3.80 0.00 51,371.82

TRACKING STK USD.001003881307 13 Apr 2011 18 Apr 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCACACIA RESEARCH   ACACIA TEC

4,190.000 NHHO Local 33.758500 0.00 167.60 0.00 141,615.721.000000

Base 33.758500 0.00 167.60 0.00 141,615.72

14 Apr 2011 19 Apr 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

5,960.000 NHHO Local 35.734900 0.00 238.40 0.00 213,218.401.000000

Base 35.734900 0.00 238.40 0.00 213,218.40
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15 Apr 2011 20 Apr 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

5,030.000 NHHO Local 36.971800 0.00 201.20 0.00 186,169.351.000000

Base 36.971800 0.00 201.20 0.00 186,169.35

003881307 Total

607.20 0.000.0015,180.000 Local 541,003.47

Base 0.00 607.20 0.00 541,003.47

COMMON STOCK00430U103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETACCELRYS INC

3,900.000 NHHZ Local 6.800000 0.00 4.68 0.00 26,524.681.000000

Base 6.800000 0.00 4.68 0.00 26,524.68

COMMON STOCK004397105 14 Jun 2011 14 Jun 2011 USD/DTCMERGERACCURAY INC

761.376 NHHZ Local 7.354999 0.00 0.00 0.00 5,599.921.000000

Base 7.354999 0.00 0.00 0.00 5,599.92

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

360.000 NHHZ Local 7.670000 0.00 0.43 0.00 2,761.631.000000

Base 7.670000 0.00 0.43 0.00 2,761.63

004397105 Total

0.43 0.000.001,121.376 Local 8,361.55

Base 0.00 0.43 0.00 8,361.55

COMMON STOCK00439T206 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETACCURIDE CORP

4,980.000 NHHZ Local 11.910000 0.00 5.98 0.00 59,317.781.000000

Base 11.910000 0.00 5.98 0.00 59,317.78

COMMON STOCK004764106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCACME PACKET INC

3,120.000 NHEU Local 65.160000 0.00 3.74 0.00 203,302.941.000000

Base 65.160000 0.00 3.74 0.00 203,302.94
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COMMON STOCK00507V109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ACTIVISION BLIZZARD INC

1,990.000 NHEU Local 11.016300 0.00 19.90 0.00 21,942.341.000000

Base 11.016300 0.00 19.90 0.00 21,942.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,200.000 NHHY Local 11.290000 0.00 5.04 0.00 47,423.041.000000

Base 11.290000 0.00 5.04 0.00 47,423.04

00507V109 Total

24.94 0.000.006,190.000 Local 69,365.38

Base 0.00 24.94 0.00 69,365.38

COMMON STOCK00508B102 10 May 2011 13 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.ACTUATE CORP

31,620.000 NHDY Local 5.450000 0.00 632.40 0.00 172,961.401.000000

Base 5.450000 0.00 632.40 0.00 172,961.40

26 May 2011 01 Jun 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

25,780.000 NHDY Local 5.455300 0.00 515.60 0.00 141,153.231.000000

Base 5.455300 0.00 515.60 0.00 141,153.23

00508B102 Total

1,148.00 0.000.0057,400.000 Local 314,114.63

Base 0.00 1,148.00 0.00 314,114.63

COMMON STOCK USD.200508X203 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETACTUANT CORP A

7,900.000 NHHZ Local 25.780000 0.00 9.48 0.00 203,671.481.000000

Base 25.780000 0.00 9.48 0.00 203,671.48

COMMON STOCK USD.0100508Y102 29 Jun 2011 OPEN USD/DTC 0.03NORTH SOUTH CAPITAL LLCACUITY BRANDS INC

1,292.000 NHEX Local 55.101700 0.00 38.76 0.00 71,230.161.000000

Base 55.101700 0.00 38.76 0.00 71,230.16
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COMMON STOCK USD.1005125109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETACXIOM CORP

11,120.000 NHHZ Local 12.020000 0.00 13.34 0.00 133,675.741.000000

Base 12.020000 0.00 13.34 0.00 133,675.74

COMMON STOCK00724F101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ADOBE SYSTEMS INC

1,970.000 NHEU Local 34.284500 0.00 19.70 0.00 67,560.171.000000

Base 34.284500 0.00 19.70 0.00 67,560.17

COMMON STOCK USD.0100766T100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAECOM TECHNOLOGY CORP

1,300.000 NHEU Local 26.400000 0.00 1.56 0.00 34,321.561.000000

Base 26.400000 0.00 1.56 0.00 34,321.56

COMMON STOCK USD.01007865108 20 May 2011 25 May 2011 USD/DTC 0.02INSTINETAEROPOSTALE INC

7,900.000 NHDX Local 17.520000 0.00 158.00 0.00 138,566.001.000000

Base 17.520000 0.00 158.00 0.00 138,566.00

20 May 2011 25 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

11,900.000 NHDX Local 17.460900 0.00 357.00 0.00 208,141.711.000000

Base 17.460900 0.00 357.00 0.00 208,141.71

02 Jun 2011 07 Jun 2011 USD/DTC 0.02BNY CONVERGEX LJR

3,800.000 NHDX Local 18.034500 0.00 76.00 0.00 68,607.101.000000

Base 18.034500 0.00 76.00 0.00 68,607.10

007865108 Total

591.00 0.000.0023,600.000 Local 415,314.81

Base 0.00 591.00 0.00 415,314.81

COMMON STOCK USD.01007903107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ADVANCED MICRO DEVICES

2,530.000 NHEU Local 8.352100 0.00 25.30 0.00 21,156.111.000000

Base 8.352100 0.00 25.30 0.00 21,156.11
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

22,700.000 NHEU Local 6.900000 0.00 27.24 0.00 156,657.241.000000

Base 6.900000 0.00 27.24 0.00 156,657.24

007903107 Total

52.54 0.000.0025,230.000 Local 177,813.35

Base 0.00 52.54 0.00 177,813.35

COMMON STOCK007973100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETADVANCED ENERGY INDUSTRIES

4,000.000 NHHZ Local 13.850000 0.00 4.80 0.00 55,404.801.000000

Base 13.850000 0.00 4.80 0.00 55,404.80

COMMON STOCK USD.01008252108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AFFILIATED MANAGERS GROUP

220.000 NHEU Local 108.928200 0.00 2.20 0.00 23,966.401.000000

Base 108.928200 0.00 2.20 0.00 23,966.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHHY Local 96.110000 0.00 1.32 0.00 105,722.321.000000

Base 96.110000 0.00 1.32 0.00 105,722.32

008252108 Total

3.52 0.000.001,320.000 Local 129,688.72

Base 0.00 3.52 0.00 129,688.72

COMMON STOCK00826A109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAFFYMAX INC

2,500.000 NHHZ Local 6.960000 0.00 3.00 0.00 17,403.001.000000

Base 6.960000 0.00 3.00 0.00 17,403.00

COMMON STOCK USD.0100826T108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAFFYMETRIX INC

500.000 NHHZ Local 7.460000 0.00 0.60 0.00 3,730.601.000000

Base 7.460000 0.00 0.60 0.00 3,730.60
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COMMON STOCK USD.0100846U101 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAGILENT TECHNOLOGIES INC

36,000.000 NHEU Local 44.780000 0.00 0.00 0.00 1,612,080.001.000000

Base 44.780000 0.00 0.00 0.00 1,612,080.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 48.490000 0.00 0.48 0.00 19,396.481.000000

Base 48.490000 0.00 0.48 0.00 19,396.48

00846U101 Total

0.48 0.000.0036,400.000 Local 1,631,476.48

Base 0.00 0.48 0.00 1,631,476.48

REIT USD.0001008492100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAGREE REALTY CORP

100.000 NHHZ Local 22.570000 0.00 0.12 0.00 2,257.121.000000

Base 22.570000 0.00 0.12 0.00 2,257.12

COMMON STOCK USD.0100912X302 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAIR LEASE CORP

2,500.000 NHHY Local 23.550000 0.00 3.00 0.00 58,878.001.000000

Base 23.550000 0.00 3.00 0.00 58,878.00

COMMON STOCK USD1.009158106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AIR PRODUCTS + CHEMICALS INC

670.000 NHEU Local 90.737300 0.00 6.70 0.00 60,800.691.000000

Base 90.737300 0.00 6.70 0.00 60,800.69

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

210.000 NHEU Local 92.990000 0.00 0.25 0.00 19,528.151.000000

Base 92.990000 0.00 0.25 0.00 19,528.15

009158106 Total

6.95 0.000.00880.000 Local 80,328.84

Base 0.00 6.95 0.00 80,328.84
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COMMON STOCK USD.01009363102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AIRGAS INC

390.000 NHEU Local 66.732800 0.00 3.90 0.00 26,029.691.000000

Base 66.732800 0.00 3.90 0.00 26,029.69

27 May 2011 02 Jun 2011 USD/DTC 0.04MR BEAL &COMPANY

8,168.000 NHDZ Local 68.324500 0.00 326.72 0.00 558,401.241.000000

Base 68.324500 0.00 326.72 0.00 558,401.24

31 May 2011 03 Jun 2011 USD/DTC 0.04MR BEAL &COMPANY

13,332.000 NHDZ Local 68.423300 0.00 533.28 0.00 912,752.721.000000

Base 68.423300 0.00 533.28 0.00 912,752.72

27 Jun 2011 30 Jun 2011 USD/DTC 0.05HOWARD WEIL DIVISION LEGG MASON

4,684.000 NHIB Local 68.812600 0.00 234.20 0.00 322,552.421.000000

Base 68.812600 0.00 234.20 0.00 322,552.42

28 Jun 2011 OPEN USD/DTC 0.05HOWARD WEIL DIVISION LEGG MASON

1,005.000 NHIB Local 69.146200 0.00 50.25 0.00 69,542.181.000000

Base 69.146200 0.00 50.25 0.00 69,542.18

009363102 Total

1,148.35 0.000.0027,579.000 Local 1,889,278.25

Base 0.00 1,148.35 0.00 1,889,278.25

COMMON STOCK USD.0100971T101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AKAMAI TECHNOLOGIES INC

800.000 NHEU Local 37.885200 0.00 8.00 0.00 30,316.161.000000

Base 37.885200 0.00 8.00 0.00 30,316.16

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,190.000 NHHY Local 29.250000 0.00 1.42 0.00 34,808.921.000000

Base 29.250000 0.00 1.42 0.00 34,808.92
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00971T101 Total

9.42 0.000.001,990.000 Local 65,125.08

Base 0.00 9.42 0.00 65,125.08

COMMON STOCK USD.0101167P101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALASKA COMM SYSTEMS GROUP

4,930.000 NHHZ Local 8.980000 0.00 5.92 0.00 44,277.321.000000

Base 8.980000 0.00 5.92 0.00 44,277.32

COMMON STOCK USD.01012653101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALBEMARLE CORP

430.000 NHEU Local 60.137200 0.00 4.30 0.00 25,863.301.000000

Base 60.137200 0.00 4.30 0.00 25,863.30

COMMON STOCK USD1.013817101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALCOA INC

690.000 NHEU Local 17.548300 0.00 6.90 0.00 12,115.231.000000

Base 17.548300 0.00 6.90 0.00 12,115.23

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,540.000 NHDM Local 18.162300 0.00 38.10 0.00 46,170.341.000000

Base 18.162300 0.00 38.10 0.00 46,170.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,100.000 NHHY Local 15.230000 0.00 13.32 0.00 169,066.321.000000

Base 15.230000 0.00 13.32 0.00 169,066.32

013817101 Total

58.32 0.000.0014,330.000 Local 227,351.89

Base 0.00 58.32 0.00 227,351.89

COMMON STOCK NPV014482103 18 May 2011 23 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.ALEXANDER + BALDWIN INC

98.000 NHDU Local 46.645900 0.00 1.96 0.00 4,573.261.000000

Base 46.645900 0.00 1.96 0.00 4,573.26
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18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

1,414.000 NHDU Local 47.439100 0.00 24.60 0.00 67,103.491.000000

Base 47.439100 0.00 24.60 0.00 67,103.49

19 May 2011 24 May 2011 USD/DTC 0.02LIQUIDNETINC

2,465.000 NHDU Local 47.946700 0.00 42.89 0.00 118,231.511.000000

Base 47.946700 0.00 42.89 0.00 118,231.51

014482103 Total

69.45 0.000.003,977.000 Local 189,908.26

Base 0.00 69.45 0.00 189,908.26

COMMON STOCK01449J105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCALERE INC

1,630.000 NHHY Local 34.570000 0.00 1.95 0.00 56,351.051.000000

Base 34.570000 0.00 1.95 0.00 56,351.05

REIT USD.01015271109 18 May 2011 23 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INCALEXANDRIA REAL ESTATE EQUIT

3,990.000 NHDU Local 79.231500 0.00 119.70 0.00 316,253.391.000000

Base 79.231500 0.00 119.70 0.00 316,253.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHHY Local 76.710000 0.00 0.24 0.00 15,342.241.000000

Base 76.710000 0.00 0.24 0.00 15,342.24

015271109 Total

119.94 0.000.004,190.000 Local 331,595.63

Base 0.00 119.94 0.00 331,595.63

COMMON STOCK015351109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALEXION PHARMACEUTICALS INC

340.000 NHEU Local 98.421200 0.00 3.40 0.00 33,466.611.000000

Base 98.421200 0.00 3.40 0.00 33,466.61
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

470.000 NHEU Local 44.820000 0.00 0.56 0.00 21,065.961.000000

Base 44.820000 0.00 0.56 0.00 21,065.96

015351109 Total

3.96 0.000.00810.000 Local 54,532.57

Base 0.00 3.96 0.00 54,532.57

.01699E947 30 Jun 2011 30 Jun 2011 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE

221,973.000 NHHB Local 1.000000 0.00 0.00 0.00 221,973.001.000000

Base 1.000000 0.00 0.00 0.00 221,973.00

01699M931 28 Jun 2011 28 Jun 2011 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE FUND II

7,383,017.000 NHHS Local 1.000000 0.00 0.00 0.00 7,383,017.001.000000

Base 1.000000 0.00 0.00 0.00 7,383,017.00

COMMON STOCK USD1.017175100 18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCALLEGHANY CORP

130.000 NHDU Local 327.210000 0.00 0.65 0.00 42,537.951.000000

Base 327.210000 0.00 0.65 0.00 42,537.95

18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

360.000 NHDU Local 326.050000 0.00 10.80 0.00 117,388.801.000000

Base 326.050000 0.00 10.80 0.00 117,388.80

017175100 Total

11.45 0.000.00490.000 Local 159,926.75

Base 0.00 11.45 0.00 159,926.75

COMMON STOCK USD.101741R102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALLEGHENY TECHNOLOGIES INC

460.000 NHEU Local 67.512400 0.00 4.60 0.00 31,060.301.000000

Base 67.512400 0.00 4.60 0.00 31,060.30
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10 May 2011 10 May 2011 USD/DTCMERGER

1,029.656 NHHZ Local 28.798045 0.00 0.00 0.00 29,652.081.000000

Base 28.798045 0.00 0.00 0.00 29,652.08

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

550.000 NHHY Local 66.443200 0.00 8.25 0.00 36,552.011.000000

Base 66.443200 0.00 8.25 0.00 36,552.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHEU Local 60.010000 0.00 0.72 0.00 36,006.721.000000

Base 60.010000 0.00 0.72 0.00 36,006.72

01741R102 Total

13.57 0.000.002,639.656 Local 133,271.11

Base 0.00 13.57 0.00 133,271.11

COMMON STOCK01748X102 29 Apr 2011 04 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.ALLEGIANT TRAVEL CO

11,715.000 NHDY Local 44.580100 0.00 351.45 0.00 522,607.321.000000

Base 44.580100 0.00 351.45 0.00 522,607.32

02 May 2011 05 May 2011 USD/DTC 0.03RBC CAPITAL MARKETS

2,525.000 NHDY Local 44.533400 0.00 75.75 0.00 112,522.591.000000

Base 44.533400 0.00 75.75 0.00 112,522.59

10 May 2011 13 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

7,820.000 NHDY Local 45.643800 0.00 234.60 0.00 357,169.121.000000

Base 45.643800 0.00 234.60 0.00 357,169.12

07 Jun 2011 10 Jun 2011 USD/DTC 0.03PULSE TRADING LLC

4,870.000 NHDY Local 42.345900 0.00 146.10 0.00 206,370.631.000000

Base 42.345900 0.00 146.10 0.00 206,370.63
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01748X102 Total

807.90 0.000.0026,930.000 Local 1,198,669.66

Base 0.00 807.90 0.00 1,198,669.66

COMMON STOCK USD.01018490102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALLERGAN INC

1,130.000 NHEU Local 72.223100 0.00 11.30 0.00 81,623.401.000000

Base 72.223100 0.00 11.30 0.00 81,623.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 80.870000 0.00 0.48 0.00 32,348.481.000000

Base 80.870000 0.00 0.48 0.00 32,348.48

018490102 Total

11.78 0.000.001,530.000 Local 113,971.88

Base 0.00 11.78 0.00 113,971.88

COMMON STOCK USD.01018581108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALLIANCE DATA SYSTEMS CORP

160.000 NHEU Local 86.373800 0.00 1.60 0.00 13,821.411.000000

Base 86.373800 0.00 1.60 0.00 13,821.41

COMMON STOCK USD.01018804104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALLIANT TECHSYSTEMS INC

360.000 NHHY Local 70.400000 0.00 5.40 0.00 25,349.401.000000

Base 70.400000 0.00 5.40 0.00 25,349.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,220.000 NHHY Local 68.910000 0.00 2.66 0.00 152,982.861.000000

Base 68.910000 0.00 2.66 0.00 152,982.86

018804104 Total

8.06 0.000.002,580.000 Local 178,332.26

Base 0.00 8.06 0.00 178,332.26
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COMMON STOCK019344100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCALLIED NEVADA GOLD CORP

5,200.000 NHEU Local 33.300000 0.00 6.24 0.00 173,166.241.000000

Base 33.300000 0.00 6.24 0.00 173,166.24

COMMON STOCK019777101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALLOS THERAPEUTICS INC

2,080.000 NHHZ Local 2.100000 0.00 2.50 0.00 4,370.501.000000

Base 2.100000 0.00 2.50 0.00 4,370.50

COMMON STOCK USD.0101988P108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCALLSCRIPTS HEALTHCARE SOLUTI

2,100.000 NHEU Local 18.700000 0.00 2.52 0.00 39,272.521.000000

Base 18.700000 0.00 2.52 0.00 39,272.52

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,600.000 NHHY Local 18.700000 0.00 3.12 0.00 48,623.121.000000

Base 18.700000 0.00 3.12 0.00 48,623.12

01988P108 Total

5.64 0.000.004,700.000 Local 87,895.64

Base 0.00 5.64 0.00 87,895.64

TE2 LP01999G980 01 Apr 2011 01 Apr 2011 USD/BOSCAPITAL CALLBLACKSTONE REAL EST PARTNER VI

274,713.000 NHEJ Local 1.000000 0.00 0.00 0.00 274,713.001.000000

Base 1.000000 0.00 0.00 0.00 274,713.00

20 Apr 2011 20 Apr 2011 USD/BOSCAPITAL CALL

988,696.000 NHEJ Local 1.000000 0.00 0.00 0.00 988,696.001.000000

Base 1.000000 0.00 0.00 0.00 988,696.00

24 Jun 2011 24 Jun 2011 USD/BOSCAPITAL CALL

2,833,819.000 NHEJ Local 1.000000 0.00 0.00 0.00 2,833,819.001.000000

Base 1.000000 0.00 0.00 0.00 2,833,819.00
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24 Jun 2011 24 Jun 2011 USD/BOSCAPITAL CALL

184,705.000 NHEJ Local 1.000000 0.00 0.00 0.00 184,705.001.000000

Base 1.000000 0.00 0.00 0.00 184,705.00

01999G980 Total

0.00 0.000.004,281,933.000 Local 4,281,933.00

Base 0.00 0.00 0.00 4,281,933.00

COMMON STOCK USD.1020409108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALMOST FAMILY INC

1,130.000 NHHZ Local 25.720000 0.00 1.36 0.00 29,064.961.000000

Base 25.720000 0.00 1.36 0.00 29,064.96

COMMON STOCK USD.0102076X102 03 May 2011 06 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCALPHA NATURAL RESOURCES INC

1,538.000 NHIB Local 54.985900 0.00 15.38 0.00 84,583.691.000000

Base 54.985900 0.00 15.38 0.00 84,583.69

02 Jun 2011 02 Jun 2011 USD/DTCMERGER

7,224.200 NHDM Local 38.159512 0.00 0.00 0.00 275,671.951.000000

Base 38.159512 0.00 0.00 0.00 275,671.95

02 Jun 2011 02 Jun 2011 USD/DTCMERGER

8,005.250 NHHY Local 27.739274 0.00 0.00 0.00 222,059.831.000000

Base 27.739274 0.00 0.00 0.00 222,059.83

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,520.000 NHDM Local 42.746600 0.00 97.80 0.00 278,805.631.000000

Base 42.746600 0.00 97.80 0.00 278,805.63

23 Jun 2011 28 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

2,495.000 NHIB Local 43.195300 0.00 74.85 0.00 107,847.121.000000

Base 43.195300 0.00 74.85 0.00 107,847.12
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,500.000 NHEU Local 42.710000 0.00 7.80 0.00 277,622.801.000000

Base 42.710000 0.00 7.80 0.00 277,622.80

02076X102 Total

195.83 0.000.0032,282.450 Local 1,246,591.02

Base 0.00 195.83 0.00 1,246,591.02

COMMON STOCK02081G102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALPHATEC HOLDINGS INC

5,760.000 NHHZ Local 3.490000 0.00 6.91 0.00 20,109.311.000000

Base 3.490000 0.00 6.91 0.00 20,109.31

COMMON STOCK021441100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALTERA CORP

1,230.000 NHEU Local 43.057800 0.00 12.30 0.00 52,973.391.000000

Base 43.057800 0.00 12.30 0.00 52,973.39

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,230.000 NHDM Local 43.600500 0.00 18.45 0.00 53,647.071.000000

Base 43.600500 0.00 18.45 0.00 53,647.07

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 43.630000 0.00 0.60 0.00 21,815.601.000000

Base 43.630000 0.00 0.60 0.00 21,815.60

021441100 Total

31.35 0.000.002,960.000 Local 128,436.06

Base 0.00 31.35 0.00 128,436.06

COMMON STOCK02209S103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALTRIA GROUP INC

4,860.000 NHEU Local 25.985300 0.00 48.60 0.00 126,337.161.000000

Base 25.985300 0.00 48.60 0.00 126,337.16
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

580.000 NHHY Local 27.803400 0.00 8.70 0.00 16,134.671.000000

Base 27.803400 0.00 8.70 0.00 16,134.67

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

21,600.000 NHEU Local 26.790000 0.00 25.92 0.00 578,689.921.000000

Base 26.790000 0.00 25.92 0.00 578,689.92

02209S103 Total

83.22 0.000.0027,040.000 Local 721,161.75

Base 0.00 83.22 0.00 721,161.75

LONGVIEW ULTRA I CON02299M925 15 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTAMALGAMATED BANK NYC

0.210 NHFL Local 1.000000 0.00 0.00 0.00 0.211.000000

Base 1.000000 0.00 0.00 0.00 0.21

15 Apr 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-0.210 NHFL Local 1.000000 0.00 0.00 0.00 -0.211.000000

Base 1.000000 0.00 0.00 0.00 -0.21

02299M925 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.01023135106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AMAZON.COM INC

1,290.000 NHEU Local 180.828500 0.00 12.90 0.00 233,281.671.000000

Base 180.828500 0.00 12.90 0.00 233,281.67

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

257.000 NHDM Local 192.071600 0.00 3.86 0.00 49,366.261.000000

Base 192.071600 0.00 3.86 0.00 49,366.26
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,183.000 NHEU Local 192.550000 0.00 1.41 0.00 227,788.061.000000

Base 192.550000 0.00 1.41 0.00 227,788.06

023135106 Total

18.17 0.000.002,730.000 Local 510,435.99

Base 0.00 18.17 0.00 510,435.99

COMMON STOCK USD.01023177108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMBASSADORS GROUP INC

1,870.000 NHHZ Local 8.710000 0.00 2.24 0.00 16,289.941.000000

Base 8.710000 0.00 2.24 0.00 16,289.94

COMMON STOCK023436108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMEDISYS INC

4,040.000 NHHZ Local 25.280000 0.00 4.85 0.00 102,136.051.000000

Base 25.280000 0.00 4.85 0.00 102,136.05

COMMON STOCK USD.25023586100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERCO

90.000 NHHZ Local 97.941800 0.00 1.35 0.00 8,816.111.000000

Base 97.941800 0.00 1.35 0.00 8,816.11

REIT024013104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN ASSETS TRUST INC

4,100.000 NHHZ Local 21.984100 0.00 61.50 0.00 90,196.311.000000

Base 21.984100 0.00 61.50 0.00 90,196.31

COMMON STOCK USD.01024061103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN AXLE + MFG HOLDINGS

7,190.000 NHHZ Local 10.930000 0.00 8.63 0.00 78,595.331.000000

Base 10.930000 0.00 8.63 0.00 78,595.33

REIT USD.0102503X105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN CAPITAL AGENCY CORP

4,600.000 NHHZ Local 28.582000 0.00 69.00 0.00 131,546.201.000000

Base 28.582000 0.00 69.00 0.00 131,546.20
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,100.000 NHHY Local 28.730000 0.00 10.92 0.00 261,453.921.000000

Base 28.730000 0.00 10.92 0.00 261,453.92

02503X105 Total

79.92 0.000.0013,700.000 Local 393,000.12

Base 0.00 79.92 0.00 393,000.12

COMMON STOCK USD.0102503Y103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMERICAN CAPITAL LTD

25,000.000 NHHY Local 9.140000 0.00 30.00 0.00 228,530.001.000000

Base 9.140000 0.00 30.00 0.00 228,530.00

COMMON STOCK USD.0102553E106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMERICAN EAGLE OUTFITTERS

2,600.000 NHHY Local 12.590000 0.00 3.12 0.00 32,737.121.000000

Base 12.590000 0.00 3.12 0.00 32,737.12

COMMON STOCK USD.2025816109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AMERICAN EXPRESS CO

4,070.000 NHEU Local 45.342500 0.00 40.70 0.00 184,584.681.000000

Base 45.342500 0.00 40.70 0.00 184,584.68

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

29,400.000 NHHY Local 48.340000 0.00 35.28 0.00 1,421,231.281.000000

Base 48.340000 0.00 35.28 0.00 1,421,231.28

025816109 Total

75.98 0.000.0033,470.000 Local 1,605,815.96

Base 0.00 75.98 0.00 1,605,815.96

COMMON STOCK NPV025932104 18 May 2011 23 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.AMERICAN FINANCIAL GROUP INC

5,360.000 NHDU Local 35.049400 0.00 107.20 0.00 187,971.981.000000

Base 35.049400 0.00 107.20 0.00 187,971.98
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CALL EXP 19JAN21026874156 25 Apr 2011 25 Apr 2011 USD/DTCSHARE ADJUSTMENTAMERICAN INTL GROUP INC WTS

0.474 NHDF Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD2.5026874784 23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN INTERNATIONAL GROUP

16,560.000 NHDM Local 28.395900 0.00 248.40 0.00 470,484.501.000000

Base 28.395900 0.00 248.40 0.00 470,484.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

22,140.000 NHHY Local 28.450000 0.00 26.56 0.00 629,909.561.000000

Base 28.450000 0.00 26.56 0.00 629,909.56

026874784 Total

274.96 0.000.0038,700.000 Local 1,100,394.06

Base 0.00 274.96 0.00 1,100,394.06

COMMON STOCK USD.01029912201 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AMERICAN TOWER CORP CL A

1,570.000 NHEU Local 52.432700 0.00 15.70 0.00 82,335.041.000000

Base 52.432700 0.00 15.70 0.00 82,335.04

COMMON STOCK USD.01030111108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN SUPERCONDUCTOR CORP

6,120.000 NHHZ Local 8.110000 0.00 7.34 0.00 49,640.541.000000

Base 8.110000 0.00 7.34 0.00 49,640.54

COMMON STOCK USD.0103073E105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AMERISOURCEBERGEN CORP

1,040.000 NHEU Local 40.328100 0.00 10.40 0.00 41,951.621.000000

Base 40.328100 0.00 10.40 0.00 41,951.62

COMMON STOCK USD.0103073T102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMERIGROUP CORP

1,700.000 NHEU Local 64.340000 0.00 2.04 0.00 109,380.041.000000

Base 64.340000 0.00 2.04 0.00 109,380.04
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,040.000 NHHY Local 64.340000 0.00 1.24 0.00 66,914.841.000000

Base 64.340000 0.00 1.24 0.00 66,914.84

03073T102 Total

3.28 0.000.002,740.000 Local 176,294.88

Base 0.00 3.28 0.00 176,294.88

COMMON STOCK USD.0103076C106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AMERIPRISE FINANCIAL INC

250.000 NHEU Local 62.360000 0.00 2.50 0.00 15,592.501.000000

Base 62.360000 0.00 2.50 0.00 15,592.50

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

430.000 NHHY Local 60.337700 0.00 6.45 0.00 25,951.661.000000

Base 60.337700 0.00 6.45 0.00 25,951.66

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,900.000 NHHY Local 55.400000 0.00 3.48 0.00 160,663.481.000000

Base 55.400000 0.00 3.48 0.00 160,663.48

03076C106 Total

12.43 0.000.003,580.000 Local 202,207.64

Base 0.00 12.43 0.00 202,207.64

COMMON STOCK USD.01031100100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AMETEK INC

290.000 NHEU Local 44.553400 0.00 2.90 0.00 12,923.391.000000

Base 44.553400 0.00 2.90 0.00 12,923.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

250.000 NHEU Local 42.520000 0.00 0.30 0.00 10,630.301.000000

Base 42.520000 0.00 0.30 0.00 10,630.30
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031100100 Total

3.20 0.000.00540.000 Local 23,553.69

Base 0.00 3.20 0.00 23,553.69

COMMON STOCK031162100 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.AMGEN INC

350.000 NHHY Local 55.914700 0.00 5.25 0.00 19,575.401.000000

Base 55.914700 0.00 5.25 0.00 19,575.40

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHHY Local 59.682500 0.00 4.35 0.00 17,312.281.000000

Base 59.682500 0.00 4.35 0.00 17,312.28

031162100 Total

9.60 0.000.00640.000 Local 36,887.68

Base 0.00 9.60 0.00 36,887.68

COMMON STOCK031652100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMKOR TECHNOLOGY INC

14,500.000 NHHZ Local 5.970000 0.00 17.40 0.00 86,582.401.000000

Base 5.970000 0.00 17.40 0.00 86,582.40

COMMON STOCK032095101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AMPHENOL CORP CL A

720.000 NHEU Local 52.537400 0.00 7.20 0.00 37,834.131.000000

Base 52.537400 0.00 7.20 0.00 37,834.13

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

350.000 NHEU Local 50.830000 0.00 0.42 0.00 17,790.921.000000

Base 50.830000 0.00 0.42 0.00 17,790.92

032095101 Total

7.62 0.000.001,070.000 Local 55,625.05

Base 0.00 7.62 0.00 55,625.05
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COMMON STOCK USD.1032511107 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ANADARKO PETROLEUM CORP

180.000 NHHY Local 80.690000 0.00 2.70 0.00 14,526.901.000000

Base 80.690000 0.00 2.70 0.00 14,526.90

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,530.000 NHDM Local 73.556500 0.00 22.95 0.00 112,564.401.000000

Base 73.556500 0.00 22.95 0.00 112,564.40

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,230.000 NHDM Local 71.318900 0.00 18.45 0.00 87,740.701.000000

Base 71.318900 0.00 18.45 0.00 87,740.70

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,400.000 NHEU Local 72.460000 0.00 5.28 0.00 318,829.281.000000

Base 72.460000 0.00 5.28 0.00 318,829.28

032511107 Total

49.38 0.000.007,340.000 Local 533,661.28

Base 0.00 49.38 0.00 533,661.28

COMMON STOCK USD.01032515108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETANADIGICS INC

6,700.000 NHHZ Local 3.120000 0.00 8.04 0.00 20,912.041.000000

Base 3.120000 0.00 8.04 0.00 20,912.04

COMMON STOCK032654105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ANALOG DEVICES INC

1,350.000 NHEU Local 39.344100 0.00 13.50 0.00 53,128.041.000000

Base 39.344100 0.00 13.50 0.00 53,128.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 37.320000 0.00 0.48 0.00 14,928.481.000000

Base 37.320000 0.00 0.48 0.00 14,928.48
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032654105 Total

13.98 0.000.001,750.000 Local 68,056.52

Base 0.00 13.98 0.00 68,056.52

COMMON STOCK USD.01032803108 18 May 2011 23 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCANCESTRY.COM INC

4,210.000 NHDU Local 39.512300 0.00 21.05 0.00 166,367.831.000000

Base 39.512300 0.00 21.05 0.00 166,367.83

19 May 2011 24 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

3,730.000 NHDU Local 40.856200 0.00 111.90 0.00 152,505.531.000000

Base 40.856200 0.00 111.90 0.00 152,505.53

032803108 Total

132.95 0.000.007,940.000 Local 318,873.36

Base 0.00 132.95 0.00 318,873.36

COMMON STOCK USD1.035290105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ANIXTER INTERNATIONAL INC

50.000 NHHZ Local 72.756400 0.00 0.75 0.00 3,638.571.000000

Base 72.756400 0.00 0.75 0.00 3,638.57

07 Jun 2011 10 Jun 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,670.000 NHHO Local 64.749000 0.00 66.80 0.00 108,197.631.000000

Base 64.749000 0.00 66.80 0.00 108,197.63

035290105 Total

67.55 0.000.001,720.000 Local 111,836.20

Base 0.00 67.55 0.00 111,836.20

COMMON STOCK USD.0103662Q105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ANSYS INC

420.000 NHEU Local 53.997600 0.00 4.20 0.00 22,683.191.000000

Base 53.997600 0.00 4.20 0.00 22,683.19
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REIT USD.01037347101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETANWORTH MORTGAGE ASSET CORP

800.000 NHHZ Local 7.440000 0.00 0.96 0.00 5,952.961.000000

Base 7.440000 0.00 0.96 0.00 5,952.96

COMMON STOCK USD1.037389103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AON CORP

220.000 NHEU Local 53.820000 0.00 2.20 0.00 11,842.601.000000

Base 53.820000 0.00 2.20 0.00 11,842.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,590.000 NHHY Local 49.120000 0.00 4.30 0.00 176,345.101.000000

Base 49.120000 0.00 4.30 0.00 176,345.10

037389103 Total

6.50 0.000.003,810.000 Local 188,187.70

Base 0.00 6.50 0.00 188,187.70

COMMON STOCK03739T108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETA123 SYSTEMS INC

9,930.000 NHHZ Local 4.940000 0.00 11.92 0.00 49,066.121.000000

Base 4.940000 0.00 11.92 0.00 49,066.12

COMMON STOCK037411105 20 Apr 2011 26 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.APACHE CORP

139.000 NHHY Local 123.920900 0.00 2.08 0.00 17,227.091.000000

Base 123.920900 0.00 2.08 0.00 17,227.09

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,251.000 NHDM Local 122.663800 0.00 18.77 0.00 153,471.181.000000

Base 122.663800 0.00 18.77 0.00 153,471.18

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

115.000 NHHY Local 123.824900 0.00 1.72 0.00 14,241.581.000000

Base 123.824900 0.00 1.72 0.00 14,241.58
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,444.000 NHEU Local 115.980000 0.00 7.73 0.00 747,382.851.000000

Base 115.980000 0.00 7.73 0.00 747,382.85

037411105 Total

30.30 0.000.007,949.000 Local 932,322.70

Base 0.00 30.30 0.00 932,322.70

REIT USD.0103748R101 07 Jun 2011 10 Jun 2011 USD/DTC 0.03MR BEAL &COMPANYAPARTMENT INVT + MGMT CO  A

17,291.000 NHEZ Local 25.886300 0.00 518.73 0.00 448,118.741.000000

Base 25.886300 0.00 518.73 0.00 448,118.74

08 Jun 2011 13 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

11,585.000 NHEZ Local 25.963500 0.00 347.55 0.00 301,134.701.000000

Base 25.963500 0.00 347.55 0.00 301,134.70

06 Jun 2011 09 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

10,562.000 NHEZ Local 25.586100 0.00 316.86 0.00 270,557.251.000000

Base 25.586100 0.00 316.86 0.00 270,557.25

09 Jun 2011 14 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

11,760.000 NHEZ Local 25.855800 0.00 352.80 0.00 304,417.011.000000

Base 25.855800 0.00 352.80 0.00 304,417.01

10 Jun 2011 15 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

11,761.000 NHEZ Local 25.321100 0.00 352.83 0.00 298,154.291.000000

Base 25.321100 0.00 352.83 0.00 298,154.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,400.000 NHEU Local 25.020000 0.00 1.68 0.00 35,029.681.000000

Base 25.020000 0.00 1.68 0.00 35,029.68
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03748R101 Total

1,890.45 0.000.0064,359.000 Local 1,657,411.67

Base 0.00 1,890.45 0.00 1,657,411.67

COMMON STOCK03761U106 04 Apr 2011 07 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVAPOLLO INVESTMENT CORP

64.188 NHHZ Local 12.139963 0.00 0.00 0.00 779.241.000000

Base 12.139963 0.00 0.00 0.00 779.24

COMMON STOCK NPV037833100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.APPLE INC

3,360.000 NHEU Local 346.842200 0.00 33.60 0.00 1,165,423.391.000000

Base 346.842200 0.00 33.60 0.00 1,165,423.39

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

248.000 NHDM Local 338.720200 0.00 3.72 0.00 84,006.331.000000

Base 338.720200 0.00 3.72 0.00 84,006.33

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

208.000 NHDM Local 326.695600 0.00 3.12 0.00 67,955.801.000000

Base 326.695600 0.00 3.12 0.00 67,955.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,877.000 NHEU Local 326.350000 0.00 2.25 0.00 612,561.201.000000

Base 326.350000 0.00 2.25 0.00 612,561.20

037833100 Total

42.69 0.000.005,693.000 Local 1,929,946.72

Base 0.00 42.69 0.00 1,929,946.72

COMMON STOCK NPV03820C105 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)APPLIED INDUSTRIAL TECH INC

550.000 NHDU Local 35.038700 0.00 11.00 0.00 19,282.291.000000

Base 35.038700 0.00 11.00 0.00 19,282.29
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18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

2,940.000 NHDU Local 35.113300 0.00 88.20 0.00 103,321.301.000000

Base 35.113300 0.00 88.20 0.00 103,321.30

03820C105 Total

99.20 0.000.003,490.000 Local 122,603.59

Base 0.00 99.20 0.00 122,603.59

COMMON STOCK USD.01038222105 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPPLIED MATERIALS INC

81,000.000 NHEU Local 15.620000 0.00 0.00 0.00 1,265,220.001.000000

Base 15.620000 0.00 0.00 0.00 1,265,220.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

87,500.000 NHHY Local 12.400000 0.00 105.00 0.00 1,085,105.001.000000

Base 12.400000 0.00 105.00 0.00 1,085,105.00

038222105 Total

105.00 0.000.00168,500.000 Local 2,350,325.00

Base 0.00 105.00 0.00 2,350,325.00

COMMON STOCK USD.0103822W406 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAPPLIED MICRO CIRCUITS CORP

1,300.000 NHHZ Local 8.560000 0.00 1.56 0.00 11,129.561.000000

Base 8.560000 0.00 1.56 0.00 11,129.56

COMMON STOCK USD.01038336103 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CAPTARGROUP INC

1,790.000 NHDU Local 52.717000 0.00 53.70 0.00 94,417.131.000000

Base 52.717000 0.00 53.70 0.00 94,417.13

COMMON STOCK USD.503875Q108 11 Apr 2011 14 Apr 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.ARBITRON INC

840.000 NHHO Local 37.660300 0.00 33.60 0.00 31,668.251.000000

Base 37.660300 0.00 33.60 0.00 31,668.25
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12 Apr 2011 15 Apr 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

530.000 NHHO Local 37.424700 0.00 21.20 0.00 19,856.291.000000

Base 37.424700 0.00 21.20 0.00 19,856.29

28 Apr 2011 03 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,320.000 NHHO Local 37.405100 0.00 26.40 0.00 49,401.131.000000

Base 37.405100 0.00 26.40 0.00 49,401.13

29 Apr 2011 04 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

940.000 NHHO Local 38.650200 0.00 18.80 0.00 36,349.991.000000

Base 38.650200 0.00 18.80 0.00 36,349.99

02 May 2011 05 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

200.000 NHHO Local 38.909100 0.00 4.00 0.00 7,785.821.000000

Base 38.909100 0.00 4.00 0.00 7,785.82

02 May 2011 05 May 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

730.000 NHHO Local 38.900000 0.00 29.20 0.00 28,426.201.000000

Base 38.900000 0.00 29.20 0.00 28,426.20

18 May 2011 23 May 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,250.000 NHHO Local 42.234200 0.00 50.00 0.00 52,842.751.000000

Base 42.234200 0.00 50.00 0.00 52,842.75

03875Q108 Total

183.20 0.000.005,810.000 Local 226,330.43

Base 0.00 183.20 0.00 226,330.43

COMMON STOCK USD1.03937R102 18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORARCH CHEMICALS INC

2,350.000 NHDU Local 36.044600 0.00 70.50 0.00 84,775.311.000000

Base 36.044600 0.00 70.50 0.00 84,775.31
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,840.000 NHHZ Local 33.910000 0.00 2.21 0.00 62,396.611.000000

Base 33.910000 0.00 2.21 0.00 62,396.61

03937R102 Total

72.71 0.000.004,190.000 Local 147,171.92

Base 0.00 72.71 0.00 147,171.92

COMMON STOCK USD.01039380100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ARCH COAL INC

540.000 NHEU Local 35.761500 0.00 5.40 0.00 19,316.611.000000

Base 35.761500 0.00 5.40 0.00 19,316.61

12 Apr 2011 15 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

59,510.000 NHDG Local 32.852400 0.00 2,082.85 0.00 1,957,129.171.000000

Base 32.852400 0.00 2,082.85 0.00 1,957,129.17

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,100.000 NHHY Local 25.300000 0.00 8.52 0.00 179,638.521.000000

Base 25.300000 0.00 8.52 0.00 179,638.52

039380100 Total

2,096.77 0.000.0067,150.000 Local 2,156,084.30

Base 0.00 2,096.77 0.00 2,156,084.30

COMMON STOCK NPV039483102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ARCHER DANIELS MIDLAND CO

430.000 NHHY Local 31.377300 0.00 6.45 0.00 13,498.691.000000

Base 31.377300 0.00 6.45 0.00 13,498.69

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,700.000 NHDM Local 29.329800 0.00 40.50 0.00 79,230.961.000000

Base 29.329800 0.00 40.50 0.00 79,230.96
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039483102 Total

46.95 0.000.003,130.000 Local 92,729.65

Base 0.00 46.95 0.00 92,729.65

COMMON STOCK03956P102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETARCHIPELAGO LEARNING INC

700.000 NHHZ Local 10.140000 0.00 0.84 0.00 7,098.841.000000

Base 10.140000 0.00 0.84 0.00 7,098.84

COMMON STOCK USD.25039762109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETARDEN GROUP INC A

100.000 NHHZ Local 93.320000 0.00 0.12 0.00 9,332.121.000000

Base 93.320000 0.00 0.12 0.00 9,332.12

COMMON STOCK040047102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETARENA PHARMACEUTICALS INC

18,470.000 NHHZ Local 1.310000 0.00 22.16 0.00 24,217.861.000000

Base 1.310000 0.00 22.16 0.00 24,217.86

COMMON STOCK04010L103 31 Mar 2011 04 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVARES CAPITAL CORP

310.466 NHHY Local 16.390361 0.00 0.00 0.00 5,088.651.000000

Base 16.390361 0.00 0.00 0.00 5,088.65

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,040.000 NHHY Local 17.194500 0.00 15.60 0.00 17,897.881.000000

Base 17.194500 0.00 15.60 0.00 17,897.88

04010L103 Total

15.60 0.000.001,350.466 Local 22,986.53

Base 0.00 15.60 0.00 22,986.53

COMMON STOCK04033V203 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCARIBA INC

5,600.000 NHEU Local 33.120000 0.00 6.72 0.00 185,478.721.000000

Base 33.120000 0.00 6.72 0.00 185,478.72
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REIT USD.0001042315101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETARMOUR RESIDENTIAL REIT INC

6,700.000 NHHZ Local 7.280000 0.00 8.04 0.00 48,784.041.000000

Base 7.280000 0.00 8.04 0.00 48,784.04

COMMON STOCK USD.0104247X102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ARMSTRONG WORLD INDUSTRIES

470.000 NHEU Local 47.045100 0.00 4.70 0.00 22,115.901.000000

Base 47.045100 0.00 4.70 0.00 22,115.90

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

290.000 NHHY Local 44.000000 0.00 0.34 0.00 12,760.341.000000

Base 44.000000 0.00 0.34 0.00 12,760.34

04247X102 Total

5.04 0.000.00760.000 Local 34,876.24

Base 0.00 5.04 0.00 34,876.24

COMMON STOCK USD.0104269Q100 11 May 2011 16 May 2011 USD/DTC 0.02KING, CL,& ASSOCIATES, INCARRIS GROUP INC

13,440.000 NHDY Local 11.250000 0.00 268.80 0.00 151,468.801.000000

Base 11.250000 0.00 268.80 0.00 151,468.80

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,590.000 NHHZ Local 10.950000 0.00 3.11 0.00 28,363.611.000000

Base 10.950000 0.00 3.11 0.00 28,363.61

04269Q100 Total

271.91 0.000.0016,030.000 Local 179,832.41

Base 0.00 271.91 0.00 179,832.41

COMMON STOCK04269X105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETARRAY BIOPHARMA INC

4,400.000 NHHZ Local 2.150000 0.00 5.28 0.00 9,465.281.000000

Base 2.150000 0.00 5.28 0.00 9,465.28
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COMMON STOCK043176106 18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCARUBA NETWORKS INC

6,060.000 NHDU Local 32.296500 0.00 30.30 0.00 195,747.091.000000

Base 32.296500 0.00 30.30 0.00 195,747.09

20 May 2011 25 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,008.000 NHDU Local 27.349900 0.00 25.04 0.00 136,993.341.000000

Base 27.349900 0.00 25.04 0.00 136,993.34

20 May 2011 25 May 2011 USD/DTC 0.02LIQUIDNETINC

5,270.000 NHDU Local 27.515000 0.00 91.70 0.00 145,095.751.000000

Base 27.515000 0.00 91.70 0.00 145,095.75

043176106 Total

147.04 0.000.0016,338.000 Local 477,836.18

Base 0.00 147.04 0.00 477,836.18

COMMON STOCK USD.01043436104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASBURY AUTOMOTIVE GROUP

4,000.000 NHHZ Local 17.310000 0.00 4.80 0.00 69,244.801.000000

Base 17.310000 0.00 4.80 0.00 69,244.80

COMMON STOCK USD.01044209104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCASHLAND INC

560.000 NHHY Local 62.290000 0.00 0.67 0.00 34,883.071.000000

Base 62.290000 0.00 0.67 0.00 34,883.07

REIT USD.1045604105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASSOCIATED ESTATES REALTY CP

2,700.000 NHHZ Local 16.050000 0.00 3.24 0.00 43,338.241.000000

Base 16.050000 0.00 3.24 0.00 43,338.24

COMMON STOCK USD.0104685W103 17 May 2011 20 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCATHENAHEALTH INC

4,030.000 NHDU Local 45.150600 0.00 20.15 0.00 181,977.071.000000

Base 45.150600 0.00 20.15 0.00 181,977.07
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20 May 2011 25 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,945.000 NHDU Local 46.035100 0.00 14.73 0.00 135,588.101.000000

Base 46.035100 0.00 14.73 0.00 135,588.10

23 May 2011 26 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

4,120.000 NHDU Local 45.331100 0.00 20.60 0.00 186,784.731.000000

Base 45.331100 0.00 20.60 0.00 186,784.73

24 May 2011 27 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

213.000 NHDU Local 45.322800 0.00 1.07 0.00 9,654.831.000000

Base 45.322800 0.00 1.07 0.00 9,654.83

24 May 2011 27 May 2011 USD/DTC 0.02LIQUIDNETINC

6,372.000 NHDU Local 45.209400 0.00 110.87 0.00 288,185.171.000000

Base 45.209400 0.00 110.87 0.00 288,185.17

09 Jun 2011 14 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,690.000 NHDU Local 41.138400 0.00 73.80 0.00 151,874.501.000000

Base 41.138400 0.00 73.80 0.00 151,874.50

04685W103 Total

241.22 0.000.0021,370.000 Local 954,064.40

Base 0.00 241.22 0.00 954,064.40

COMMON STOCK04743P108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ATHEROS COMMUNICATIONS

330.000 NHEU Local 44.687000 0.00 3.30 0.00 14,750.011.000000

Base 44.687000 0.00 3.30 0.00 14,750.01

COMMON STOCK04878Q863 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETATLANTIC POWER CORP

8,700.000 NHHZ Local 15.300000 0.00 10.44 0.00 133,120.441.000000

Base 15.300000 0.00 10.44 0.00 133,120.44
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COMMON STOCK USD.01049079205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETATLANTIC TELE NETWORK INC

940.000 NHHZ Local 36.750000 0.00 1.13 0.00 34,546.131.000000

Base 36.750000 0.00 1.13 0.00 34,546.13

COMMON STOCK USD.01049164205 17 Jun 2011 22 Jun 2011 USD/DTC 0.01LIQUIDNETINCATLAS AIR WORLDWIDE HOLDINGS

7,200.000 NHDX Local 56.898900 0.00 72.00 0.00 409,744.081.000000

Base 56.898900 0.00 72.00 0.00 409,744.08

COMMON STOCK049513104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ATMEL CORP

1,940.000 NHEU Local 13.270700 0.00 19.40 0.00 25,764.561.000000

Base 13.270700 0.00 19.40 0.00 25,764.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,400.000 NHEU Local 13.060000 0.00 1.68 0.00 18,285.681.000000

Base 13.060000 0.00 1.68 0.00 18,285.68

049513104 Total

21.08 0.000.003,340.000 Local 44,050.24

Base 0.00 21.08 0.00 44,050.24

COMMON STOCK USD1.050095108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCATWOOD OCEANICS INC

5,700.000 NHDU Local 45.959700 0.00 28.50 0.00 261,998.791.000000

Base 45.959700 0.00 28.50 0.00 261,998.79

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

2,860.000 NHDU Local 42.870600 0.00 49.76 0.00 122,659.681.000000

Base 42.870600 0.00 49.76 0.00 122,659.68

18 May 2011 23 May 2011 USD/DTC 0.03MR BEAL &COMPANY

7,470.000 NHHO Local 43.254900 0.00 224.10 0.00 323,338.201.000000

Base 43.254900 0.00 224.10 0.00 323,338.20
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19 May 2011 24 May 2011 USD/DTC 0.03MR BEAL &COMPANY

5,240.000 NHHO Local 43.061200 0.00 157.20 0.00 225,797.891.000000

Base 43.061200 0.00 157.20 0.00 225,797.89

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 43.326700 0.00 9.00 0.00 26,005.021.000000

Base 43.326700 0.00 9.00 0.00 26,005.02

07 Jun 2011 10 Jun 2011 USD/DTC 0.04BNY CONVERGEX LJR

2,410.000 NHHO Local 41.724200 0.00 96.40 0.00 100,651.721.000000

Base 41.724200 0.00 96.40 0.00 100,651.72

10 Jun 2011 15 Jun 2011 USD/DTC 0.02PIPER JAFFRAY

3,822.000 NHEZ Local 40.368600 0.00 76.44 0.00 154,365.231.000000

Base 40.368600 0.00 76.44 0.00 154,365.23

14 Jun 2011 17 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

3,900.000 NHEZ Local 39.665900 0.00 117.00 0.00 154,814.011.000000

Base 39.665900 0.00 117.00 0.00 154,814.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

790.000 NHEU Local 41.860000 0.00 0.94 0.00 33,070.341.000000

Base 41.860000 0.00 0.94 0.00 33,070.34

050095108 Total

759.34 0.000.0032,792.000 Local 1,402,700.88

Base 0.00 759.34 0.00 1,402,700.88

COMMON STOCK USD.01052769106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AUTODESK INC

1,070.000 NHEU Local 43.816200 0.00 10.70 0.00 46,894.031.000000

Base 43.816200 0.00 10.70 0.00 46,894.03



Prepared by State StreetPage 311

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 36.690000 0.00 0.36 0.00 11,007.361.000000

Base 36.690000 0.00 0.36 0.00 11,007.36

052769106 Total

11.06 0.000.001,370.000 Local 57,901.39

Base 0.00 11.06 0.00 57,901.39

COMMON STOCK USD1.052800109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAUTOLIV INC

2,050.000 NHHY Local 74.510000 0.00 2.46 0.00 152,747.961.000000

Base 74.510000 0.00 2.46 0.00 152,747.96

COMMON STOCK USD.1053015103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AUTOMATIC DATA PROCESSING

1,860.000 NHEU Local 51.673900 0.00 18.60 0.00 96,132.051.000000

Base 51.673900 0.00 18.60 0.00 96,132.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

370.000 NHEU Local 51.220000 0.00 0.44 0.00 18,951.841.000000

Base 51.220000 0.00 0.44 0.00 18,951.84

053015103 Total

19.04 0.000.002,230.000 Local 115,083.89

Base 0.00 19.04 0.00 115,083.89

COMMON STOCK USD.01053332102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAUTOZONE INC

144.000 NHEU Local 291.600000 0.00 0.17 0.00 41,990.571.000000

Base 291.600000 0.00 0.17 0.00 41,990.57

COMMON STOCK USD.0105334D107 09 May 2011 10 May 2011 USD/NYCSTOCK DISTRIBUTIONAUXILIUM PHARMACEUTICALS INC

7,545.000 NHEL Local 22.760000 0.00 0.00 0.00 171,724.201.000000

Base 22.760000 0.00 0.00 0.00 171,724.20
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14 Jun 2011 14 Jun 2011 USD/DTCSTOCK DISTRIBUTION

7,545.000 NHEL Local 23.000000 0.00 0.00 0.00 173,535.001.000000

Base 23.000000 0.00 0.00 0.00 173,535.00

05334D107 Total

0.00 0.000.0015,090.000 Local 345,259.20

Base 0.00 0.00 0.00 345,259.20

COMMON STOCK NPV05348P401 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAVANIR PHARMACEUTICALS INC A

1,700.000 NHHZ Local 3.465000 0.00 2.04 0.00 5,892.541.000000

Base 3.465000 0.00 2.04 0.00 5,892.54

COMMON STOCK USD.0105366Y102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02JEFFERIES+ COMPANY INCAVIAT NETWORKS INC

14,000.000 NHDY Local 5.070000 0.00 280.00 0.00 71,260.001.000000

Base 5.070000 0.00 280.00 0.00 71,260.00

13 Apr 2011 18 Apr 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

37,681.000 NHDY Local 5.117100 0.00 753.62 0.00 193,571.071.000000

Base 5.117100 0.00 753.62 0.00 193,571.07

14 Apr 2011 19 Apr 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

5,319.000 NHDY Local 5.090100 0.00 106.38 0.00 27,180.621.000000

Base 5.090100 0.00 106.38 0.00 27,180.62

18 Apr 2011 21 Apr 2011 USD/DTC 0.01PULSE TRADING LLC

25,376.000 NHDY Local 4.979600 0.00 253.76 0.00 126,616.091.000000

Base 4.979600 0.00 253.76 0.00 126,616.09

19 Apr 2011 25 Apr 2011 USD/DTC 0.01PULSE TRADING LLC

15,374.000 NHDY Local 4.964000 0.00 153.74 0.00 76,470.281.000000

Base 4.964000 0.00 153.74 0.00 76,470.28
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12 May 2011 17 May 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

3,700.000 NHDY Local 4.636900 0.00 74.00 0.00 17,230.531.000000

Base 4.636900 0.00 74.00 0.00 17,230.53

13 May 2011 18 May 2011 USD/DTC 0.01M RAMSEY KING SECURITIES INC

17,099.000 NHDY Local 4.635700 0.00 170.99 0.00 79,436.821.000000

Base 4.635700 0.00 170.99 0.00 79,436.82

16 May 2011 19 May 2011 USD/DTC 0.01M RAMSEY KING SECURITIES INC

45,371.000 NHDY Local 4.634700 0.00 453.71 0.00 210,734.681.000000

Base 4.634700 0.00 453.71 0.00 210,734.68

05366Y102 Total

2,246.20 0.000.00163,920.000 Local 802,500.09

Base 0.00 2,246.20 0.00 802,500.09

COMMON STOCK USD.25054303102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AVON PRODUCTS INC

1,830.000 NHEU Local 27.409400 0.00 18.30 0.00 50,177.501.000000

Base 27.409400 0.00 18.30 0.00 50,177.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHEU Local 27.530000 0.00 0.72 0.00 16,518.721.000000

Base 27.530000 0.00 0.72 0.00 16,518.72

054303102 Total

19.02 0.000.002,430.000 Local 66,696.22

Base 0.00 19.02 0.00 66,696.22

COMMON STOCK USD5.054937107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BB+T CORP

970.000 NHHY Local 26.850400 0.00 14.55 0.00 26,059.441.000000

Base 26.850400 0.00 14.55 0.00 26,059.44
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REIT USD.0105564E106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBRE PROPERTIES INC

400.000 NHHY Local 48.120000 0.00 0.48 0.00 19,248.481.000000

Base 48.120000 0.00 0.48 0.00 19,248.48

COMMON STOCK USD.01055921100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BMC SOFTWARE INC

660.000 NHEU Local 50.665600 0.00 6.60 0.00 33,445.901.000000

Base 50.665600 0.00 6.60 0.00 33,445.90

COMMON STOCK USD.0105615F102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BABCOCK + WILCOX CO/THE

430.000 NHEU Local 33.387200 0.00 4.30 0.00 14,360.801.000000

Base 33.387200 0.00 4.30 0.00 14,360.80

02 May 2011 05 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

6,429.000 NHEZ Local 31.703900 0.00 257.16 0.00 204,081.531.000000

Base 31.703900 0.00 257.16 0.00 204,081.53

03 May 2011 06 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

6,365.000 NHEZ Local 31.334000 0.00 254.60 0.00 199,695.511.000000

Base 31.334000 0.00 254.60 0.00 199,695.51

04 May 2011 09 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

6,462.000 NHEZ Local 30.843300 0.00 258.48 0.00 199,567.881.000000

Base 30.843300 0.00 258.48 0.00 199,567.88

05 May 2011 10 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

6,461.000 NHEZ Local 31.459300 0.00 258.44 0.00 203,516.981.000000

Base 31.459300 0.00 258.44 0.00 203,516.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,110.000 NHEU Local 28.150000 0.00 1.33 0.00 31,247.831.000000

Base 28.150000 0.00 1.33 0.00 31,247.83
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05615F102 Total

1,034.31 0.000.0027,257.000 Local 852,470.53

Base 0.00 1,034.31 0.00 852,470.53

COMMON STOCK USD1.056525108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBADGER METER INC

340.000 NHHZ Local 36.770000 0.00 0.41 0.00 12,502.211.000000

Base 36.770000 0.00 0.41 0.00 12,502.21

COMMON STOCK USD1.057149106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMICHAEL BAKER CORP

140.000 NHHZ Local 21.550000 0.00 0.17 0.00 3,017.171.000000

Base 21.550000 0.00 0.17 0.00 3,017.17

COMMON STOCK USD1.057224107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BAKER HUGHES INC

690.000 NHEU Local 73.174800 0.00 6.90 0.00 50,497.511.000000

Base 73.174800 0.00 6.90 0.00 50,497.51

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

210.000 NHHY Local 74.310200 0.00 3.15 0.00 15,608.291.000000

Base 74.310200 0.00 3.15 0.00 15,608.29

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

870.000 NHDM Local 69.229800 0.00 13.05 0.00 60,242.981.000000

Base 69.229800 0.00 13.05 0.00 60,242.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,720.000 NHEU Local 67.270000 0.00 4.46 0.00 250,248.861.000000

Base 67.270000 0.00 4.46 0.00 250,248.86

057224107 Total

27.56 0.000.005,490.000 Local 376,597.64

Base 0.00 27.56 0.00 376,597.64
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COMMON STOCK NPV058498106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBALL CORP

7,540.000 NHEU Local 37.490000 0.00 9.04 0.00 282,683.641.000000

Base 37.490000 0.00 9.04 0.00 282,683.64

COMMON STOCK USD2.5059692103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBANCORPSOUTH INC

11,440.000 NHHZ Local 12.210000 0.00 13.73 0.00 139,696.131.000000

Base 12.210000 0.00 13.73 0.00 139,696.13

COMMON STOCK USD1.05969A105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BANCORP INC/THE

830.000 NHHZ Local 9.811000 0.00 12.45 0.00 8,155.581.000000

Base 9.811000 0.00 12.45 0.00 8,155.58

COMMON STOCK USD.01060505104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BANK OF AMERICA CORP

7,530.000 NHDM Local 13.590000 0.00 112.95 0.00 102,445.651.000000

Base 13.590000 0.00 112.95 0.00 102,445.65

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,550.000 NHHY Local 12.369800 0.00 38.25 0.00 31,581.241.000000

Base 12.369800 0.00 38.25 0.00 31,581.24

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,020.000 NHHY Local 11.517500 0.00 45.30 0.00 34,828.151.000000

Base 11.517500 0.00 45.30 0.00 34,828.15

060505104 Total

196.50 0.000.0013,100.000 Local 168,855.04

Base 0.00 196.50 0.00 168,855.04

COMMON STOCK USD.01062540109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBANK OF HAWAII CORP

1,110.000 NHHY Local 45.340000 0.00 1.33 0.00 50,328.731.000000

Base 45.340000 0.00 1.33 0.00 50,328.73
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COMMON STOCK NPV062896105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBANK OF KENTUCKY FINL CORP

800.000 NHHZ Local 24.780000 0.00 0.96 0.00 19,824.961.000000

Base 24.780000 0.00 0.96 0.00 19,824.96

COMMON STOCK USD.01064058100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BANK OF NEW YORK MELLON CORP

1,850.000 NHDM Local 30.215700 0.00 27.75 0.00 55,926.801.000000

Base 30.215700 0.00 27.75 0.00 55,926.80

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

810.000 NHHY Local 27.495600 0.00 12.15 0.00 22,283.591.000000

Base 27.495600 0.00 12.15 0.00 22,283.59

064058100 Total

39.90 0.000.002,660.000 Local 78,210.39

Base 0.00 39.90 0.00 78,210.39

COMMON STOCK USD.0106652K103 13 May 2011 18 May 2011 USD/DTC 0.03RBC CAPITAL MARKETSBANKUNITED INC

23,858.000 NHDY Local 27.222200 0.00 715.74 0.00 650,182.991.000000

Base 27.222200 0.00 715.74 0.00 650,182.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,400.000 NHHY Local 26.460000 0.00 2.88 0.00 63,506.881.000000

Base 26.460000 0.00 2.88 0.00 63,506.88

06652K103 Total

718.62 0.000.0026,258.000 Local 713,689.87

Base 0.00 718.62 0.00 713,689.87

COMMON STOCK USD.0106652V208 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBANNER CORPORATION

250.000 NHHZ Local 16.920000 0.00 0.30 0.00 4,230.301.000000

Base 16.920000 0.00 0.30 0.00 4,230.30
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COMMON STOCK USD.01067806109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBARNES GROUP INC

6,560.000 NHHZ Local 23.450000 0.00 7.87 0.00 153,839.871.000000

Base 23.450000 0.00 7.87 0.00 153,839.87

COMMON STOCK USD.01068463108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBARRETT BUSINESS SVCS INC

800.000 NHHZ Local 14.070000 0.00 0.96 0.00 11,256.961.000000

Base 14.070000 0.00 0.96 0.00 11,256.96

COMMON STOCK USD1.068798107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBARRY (R.G.)

1,100.000 NHHZ Local 11.430000 0.00 1.32 0.00 12,574.321.000000

Base 11.430000 0.00 1.32 0.00 12,574.32

COMMON STOCK USD1.071813109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BAXTER INTERNATIONAL INC

1,840.000 NHEU Local 53.914800 0.00 18.40 0.00 99,221.631.000000

Base 53.914800 0.00 18.40 0.00 99,221.63

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,520.000 NHEU Local 58.500000 0.00 1.82 0.00 88,921.821.000000

Base 58.500000 0.00 1.82 0.00 88,921.82

071813109 Total

20.22 0.000.003,360.000 Local 188,143.45

Base 0.00 20.22 0.00 188,143.45

V LP071991913 08 Apr 2011 08 Apr 2011 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

589,344.000 NHEL Local 1.000000 0.00 0.00 0.00 589,344.001.000000

Base 1.000000 0.00 0.00 0.00 589,344.00

27 May 2011 27 May 2011 USD/BOSCAPITAL CALL

504,572.310 NHEL Local 1.000000 0.00 0.00 0.00 504,572.311.000000

Base 1.000000 0.00 0.00 0.00 504,572.31
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071991913 Total

0.00 0.000.001,093,916.310 Local 1,093,916.31

Base 0.00 0.00 0.00 1,093,916.31

COMMON STOCK USD.01073302101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBE AEROSPACE INC

5,360.000 NHEU Local 38.930000 0.00 6.43 0.00 208,671.231.000000

Base 38.930000 0.00 6.43 0.00 208,671.23

COMMON STOCK075571109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBEBE STORES INC

1,400.000 NHHZ Local 6.070000 0.00 1.68 0.00 8,499.681.000000

Base 6.070000 0.00 1.68 0.00 8,499.68

COMMON STOCK USD1.075887109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BECTON DICKINSON AND CO

810.000 NHEU Local 80.670500 0.00 8.10 0.00 65,351.211.000000

Base 80.670500 0.00 8.10 0.00 65,351.21

COMMON STOCK USD.01075896100 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBED BATH + BEYOND INC

23,000.000 NHEU Local 48.270000 0.00 0.00 0.00 1,110,210.001.000000

Base 48.270000 0.00 0.00 0.00 1,110,210.00

20 Jun 2011 23 Jun 2011 USD/DTC 0.05BNY CONVERGEX

2,193.000 NHIB Local 52.543600 0.00 109.65 0.00 115,337.761.000000

Base 52.543600 0.00 109.65 0.00 115,337.76

075896100 Total

109.65 0.000.0025,193.000 Local 1,225,547.76

Base 0.00 109.65 0.00 1,225,547.76

COMMON STOCK USD.01077454106 11 May 2011 16 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCBELDEN INC

5,913.000 NHEX Local 37.816100 0.00 236.52 0.00 223,843.121.000000

Base 37.816100 0.00 236.52 0.00 223,843.12
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12 May 2011 17 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

5,074.000 NHEX Local 38.018400 0.00 202.96 0.00 193,108.321.000000

Base 38.018400 0.00 202.96 0.00 193,108.32

16 May 2011 19 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,590.000 NHEX Local 36.908500 0.00 63.60 0.00 58,748.121.000000

Base 36.908500 0.00 63.60 0.00 58,748.12

17 May 2011 20 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,023.000 NHEX Local 35.968200 0.00 160.92 0.00 144,860.991.000000

Base 35.968200 0.00 160.92 0.00 144,860.99

18 May 2011 23 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,223.000 NHEX Local 36.763100 0.00 128.92 0.00 118,616.391.000000

Base 36.763100 0.00 128.92 0.00 118,616.39

19 May 2011 24 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,902.000 NHEX Local 36.976600 0.00 76.08 0.00 70,405.571.000000

Base 36.976600 0.00 76.08 0.00 70,405.57

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

920.000 NHHZ Local 32.420000 0.00 1.10 0.00 29,827.501.000000

Base 32.420000 0.00 1.10 0.00 29,827.50

077454106 Total

870.10 0.000.0022,645.000 Local 839,410.01

Base 0.00 870.10 0.00 839,410.01

COMMON STOCK080555105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBELO CORPORATION A

8,940.000 NHHZ Local 7.250000 0.00 10.73 0.00 64,825.731.000000

Base 7.250000 0.00 10.73 0.00 64,825.73
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COMMON STOCK USD.1082047200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBENIHANA INC   CLASS A

1,800.000 NHHZ Local 9.500000 0.00 2.16 0.00 17,102.161.000000

Base 9.500000 0.00 2.16 0.00 17,102.16

COMMON STOCK084670702 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BERKSHIRE HATHAWAY INC CL B

540.000 NHDM Local 81.745600 0.00 8.10 0.00 44,150.721.000000

Base 81.745600 0.00 8.10 0.00 44,150.72

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

440.000 NHHY Local 81.526000 0.00 6.60 0.00 35,878.041.000000

Base 81.526000 0.00 6.60 0.00 35,878.04

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

520.000 NHHY Local 78.504000 0.00 7.80 0.00 40,829.881.000000

Base 78.504000 0.00 7.80 0.00 40,829.88

084670702 Total

22.50 0.000.001,500.000 Local 120,858.64

Base 0.00 22.50 0.00 120,858.64

COMMON STOCK USD.01084680107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBERKSHIRE HILLS BANCORP INC

300.000 NHHZ Local 21.720000 0.00 0.36 0.00 6,516.361.000000

Base 21.720000 0.00 0.36 0.00 6,516.36

COMMON STOCK USD.1086516101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BEST BUY CO INC

1,340.000 NHEU Local 28.737800 0.00 13.40 0.00 38,522.051.000000

Base 28.737800 0.00 13.40 0.00 38,522.05

13 Jun 2011 16 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

27,747.000 NHEZ Local 28.901400 0.00 832.41 0.00 802,759.561.000000

Base 28.901400 0.00 832.41 0.00 802,759.56
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

22,400.000 NHHY Local 32.480000 0.00 26.88 0.00 727,578.881.000000

Base 32.480000 0.00 26.88 0.00 727,578.88

086516101 Total

872.69 0.000.0051,487.000 Local 1,568,860.49

Base 0.00 872.69 0.00 1,568,860.49

COMMON STOCK USD.0108915P101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBIG 5 SPORTING GOODS CORP

2,700.000 NHHZ Local 7.980000 0.00 3.24 0.00 21,549.241.000000

Base 7.980000 0.00 3.24 0.00 21,549.24

COMMON STOCK USD.01089302103 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BIG LOTS INC

450.000 NHDU Local 37.748400 0.00 9.00 0.00 16,995.781.000000

Base 37.748400 0.00 9.00 0.00 16,995.78

18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

2,250.000 NHDU Local 37.658400 0.00 67.50 0.00 84,798.901.000000

Base 37.658400 0.00 67.50 0.00 84,798.90

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,500.000 NHHY Local 32.460000 0.00 4.20 0.00 113,614.201.000000

Base 32.460000 0.00 4.20 0.00 113,614.20

089302103 Total

80.70 0.000.006,200.000 Local 215,408.88

Base 0.00 80.70 0.00 215,408.88

COMMON STOCK089750509 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBIGBAND NETWORKS INC

2,140.000 NHHZ Local 2.160000 0.00 2.57 0.00 4,624.971.000000

Base 2.160000 0.00 2.57 0.00 4,624.97
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COMMON STOCK USD.508986R101 18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCBIGLARI HOLDINGS INC

20.000 NHDU Local 410.550000 0.00 0.10 0.00 8,211.101.000000

Base 410.550000 0.00 0.10 0.00 8,211.10

COMMON STOCK USD.0109057G602 11 Apr 2011 14 Apr 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESBIO REFERENCE LABS INC

860.000 NHHO Local 23.030200 0.00 17.20 0.00 19,823.171.000000

Base 23.030200 0.00 17.20 0.00 19,823.17

12 Apr 2011 15 Apr 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

970.000 NHHO Local 23.068600 0.00 19.40 0.00 22,395.941.000000

Base 23.068600 0.00 19.40 0.00 22,395.94

09057G602 Total

36.60 0.000.001,830.000 Local 42,219.11

Base 0.00 36.60 0.00 42,219.11

COMMON STOCK09062X103 03 May 2011 06 May 2011 USD/DTC 0.02MR BEAL &COMPANYBIOGEN IDEC INC

1,750.000 NHEY Local 98.128600 0.00 35.00 0.00 171,760.051.000000

Base 98.128600 0.00 35.00 0.00 171,760.05

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHHY Local 93.480000 0.00 2.40 0.00 14,959.201.000000

Base 93.480000 0.00 2.40 0.00 14,959.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

14,100.000 NHEU Local 103.420000 0.00 16.92 0.00 1,458,238.921.000000

Base 103.420000 0.00 16.92 0.00 1,458,238.92

09062X103 Total

54.32 0.000.0016,010.000 Local 1,644,958.17

Base 0.00 54.32 0.00 1,644,958.17
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COMMON STOCK09064X101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBIOMIMETIC THERAPEUTICS INC

1,560.000 NHHZ Local 5.550000 0.00 1.87 0.00 8,659.871.000000

Base 5.550000 0.00 1.87 0.00 8,659.87

COMMON STOCK090911108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBIOLASE TECHNOLOGY INC

3,000.000 NHHZ Local 5.520000 0.00 3.60 0.00 16,563.601.000000

Base 5.520000 0.00 3.60 0.00 16,563.60

COMMON STOCK091826107 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BLACK BOX CORP

110.000 NHHZ Local 34.105100 0.00 1.65 0.00 3,753.211.000000

Base 34.105100 0.00 1.65 0.00 3,753.21

COMMON STOCK09202G101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBLACK DIAMOND INC

1,800.000 NHHZ Local 7.460000 0.00 2.16 0.00 13,430.161.000000

Base 7.460000 0.00 2.16 0.00 13,430.16

COMMON STOCK USD.0109247X101 04 Apr 2011 07 Apr 2011 USD/DTC 0.02PERSHING LLCBLACKROCK INC

850.000 NHEY Local 200.991306 0.00 17.00 0.00 170,859.611.000000

Base 200.991306 0.00 17.00 0.00 170,859.61

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

130.000 NHEU Local 202.767700 0.00 1.30 0.00 26,361.101.000000

Base 202.767700 0.00 1.30 0.00 26,361.10

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,208.000 NHDM Local 199.067700 0.00 78.12 0.00 1,036,822.701.000000

Base 199.067700 0.00 78.12 0.00 1,036,822.70

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

836.000 NHEU Local 184.390000 0.00 1.00 0.00 154,151.041.000000

Base 184.390000 0.00 1.00 0.00 154,151.04
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09247X101 Total

97.42 0.000.007,024.000 Local 1,388,194.45

Base 0.00 97.42 0.00 1,388,194.45

COMMON STOCK092533108 01 Apr 2011 05 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVBLACKROCK KELSO CAPITAL CORP

338.956 NHHZ Local 9.680548 0.00 0.00 0.00 3,281.281.000000

Base 9.680548 0.00 0.00 0.00 3,281.28

COMMON STOCK NPV093671105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCH+R BLOCK INC

2,600.000 NHEU Local 15.850000 0.00 3.12 0.00 41,213.121.000000

Base 15.850000 0.00 3.12 0.00 41,213.12

COMMON STOCK09534T508 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBLUE COAT SYSTEMS INC

3,740.000 NHHZ Local 21.460000 0.00 4.49 0.00 80,264.891.000000

Base 21.460000 0.00 4.49 0.00 80,264.89

COMMON STOCK USD.0209643P207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBLYTH INC

160.000 NHHZ Local 46.070000 0.00 0.19 0.00 7,371.391.000000

Base 46.070000 0.00 0.19 0.00 7,371.39

COMMON STOCK USD5.097023105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BOEING CO/THE

2,390.000 NHEU Local 74.323000 0.00 23.90 0.00 177,655.871.000000

Base 74.323000 0.00 23.90 0.00 177,655.87

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,320.000 NHDM Local 78.144600 0.00 19.80 0.00 103,170.671.000000

Base 78.144600 0.00 19.80 0.00 103,170.67

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,020.000 NHEU Local 71.260000 0.00 3.62 0.00 215,208.821.000000

Base 71.260000 0.00 3.62 0.00 215,208.82
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097023105 Total

47.32 0.000.006,730.000 Local 496,035.36

Base 0.00 47.32 0.00 496,035.36

COMMON STOCK09746Y105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBOISE INC

4,180.000 NHHZ Local 7.080000 0.00 5.02 0.00 29,599.421.000000

Base 7.080000 0.00 5.02 0.00 29,599.42

COMMON STOCK USD.0109776J101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBON TON STORES INC/THE

600.000 NHHZ Local 9.200000 0.00 0.72 0.00 5,520.721.000000

Base 9.200000 0.00 0.72 0.00 5,520.72

COMMON STOCK USD.01099502106 09 Jun 2011 14 Jun 2011 USD/DTC 0.04SIDOTI + COMPANY LLCBOOZ ALLEN HAMILTON HOLDING

3,028.000 NHEX Local 17.931200 0.00 121.12 0.00 54,416.791.000000

Base 17.931200 0.00 121.12 0.00 54,416.79

10 Jun 2011 15 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

3,485.000 NHEX Local 17.815700 0.00 104.55 0.00 62,192.261.000000

Base 17.815700 0.00 104.55 0.00 62,192.26

23 Jun 2011 28 Jun 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLC

3,704.000 NHEX Local 19.120100 0.00 111.12 0.00 70,931.971.000000

Base 19.120100 0.00 111.12 0.00 70,931.97

099502106 Total

336.79 0.000.0010,217.000 Local 187,541.02

Base 0.00 336.79 0.00 187,541.02

COMMON STOCK USD.01099724106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBORGWARNER INC

490.000 NHEU Local 78.160000 0.00 0.58 0.00 38,298.981.000000

Base 78.160000 0.00 0.58 0.00 38,298.98
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REIT USD.01101121101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBOSTON PROPERTIES INC

6,975.000 NHEU Local 102.610000 0.00 8.37 0.00 715,713.121.000000

Base 102.610000 0.00 8.37 0.00 715,713.12

REIT USD.01105368203 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BRANDYWINE REALTY TRUST

2,120.000 NHHY Local 12.198800 0.00 31.80 0.00 25,893.261.000000

Base 12.198800 0.00 31.80 0.00 25,893.26

COMMON STOCK NPV108030107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBRIDGE CAPITAL HOLDINGS

1,300.000 NHHZ Local 10.390000 0.00 1.56 0.00 13,508.561.000000

Base 10.390000 0.00 1.56 0.00 13,508.56

COMMON STOCK USD.01109043109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBRIGGS + STRATTON

4,180.000 NHHZ Local 19.150000 0.00 5.02 0.00 80,052.021.000000

Base 19.150000 0.00 5.02 0.00 80,052.02

COMMON STOCK USD.01109178103 20 May 2011 25 May 2011 USD/DTC 0.04JOHNSON RICE + COBRIGHAM EXPLORATION CO

3,841.000 NHEX Local 29.822900 0.00 153.64 0.00 114,703.401.000000

Base 29.822900 0.00 153.64 0.00 114,703.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,800.000 NHEU Local 26.890000 0.00 8.16 0.00 182,860.161.000000

Base 26.890000 0.00 8.16 0.00 182,860.16

109178103 Total

161.80 0.000.0010,641.000 Local 297,563.56

Base 0.00 161.80 0.00 297,563.56

COMMON STOCK USD.01109473405 17 Jun 2011 22 Jun 2011 USD/DTC 0.01LIQUIDNETINCBRIGHTPOINT INC

5,750.000 NHDX Local 7.683800 0.00 57.50 0.00 44,239.351.000000

Base 7.683800 0.00 57.50 0.00 44,239.35
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20 Jun 2011 23 Jun 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

3,000.000 NHDX Local 7.813000 0.00 90.00 0.00 23,529.001.000000

Base 7.813000 0.00 90.00 0.00 23,529.00

22 Jun 2011 27 Jun 2011 USD/DTC 0.02INSTINET

4,450.000 NHDX Local 7.927400 0.00 89.00 0.00 35,365.931.000000

Base 7.927400 0.00 89.00 0.00 35,365.93

22 Jun 2011 27 Jun 2011 USD/DTC 0.02WEEDEN + CO.

21,150.000 NHDX Local 8.019200 0.00 423.00 0.00 170,029.081.000000

Base 8.019200 0.00 423.00 0.00 170,029.08

23 Jun 2011 28 Jun 2011 USD/DTC 0.02WEEDEN + CO.

2,400.000 NHDX Local 7.922500 0.00 48.00 0.00 19,062.001.000000

Base 7.922500 0.00 48.00 0.00 19,062.00

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

5,270.000 NHHZ Local 8.070000 0.00 6.32 0.00 42,535.221.000000

Base 8.070000 0.00 6.32 0.00 42,535.22

24 Jun 2011 29 Jun 2011 USD/DTC 0.02WEEDEN + CO.

7,900.000 NHDX Local 7.969100 0.00 158.00 0.00 63,113.891.000000

Base 7.969100 0.00 158.00 0.00 63,113.89

27 Jun 2011 30 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

2,800.000 NHDX Local 7.969200 0.00 84.00 0.00 22,397.761.000000

Base 7.969200 0.00 84.00 0.00 22,397.76

27 Jun 2011 30 Jun 2011 USD/DTC 0.02WEEDEN + CO.

3,000.000 NHDX Local 7.908700 0.00 60.00 0.00 23,786.101.000000

Base 7.908700 0.00 60.00 0.00 23,786.10

28 Jun 2011 OPEN USD/DTC 0.02WEEDEN + CO.

2,250.000 NHDX Local 8.050000 0.00 45.00 0.00 18,157.501.000000

Base 8.050000 0.00 45.00 0.00 18,157.50
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28 Jun 2011 OPEN USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

3,000.000 NHDX Local 8.060000 0.00 60.00 0.00 24,240.001.000000

Base 8.060000 0.00 60.00 0.00 24,240.00

29 Jun 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

100.000 NHDX Local 7.962200 0.00 3.00 0.00 799.221.000000

Base 7.962200 0.00 3.00 0.00 799.22

109473405 Total

1,123.82 0.000.0061,070.000 Local 487,255.05

Base 0.00 1,123.82 0.00 487,255.05

COMMON STOCK USD.1109641100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BRINKER INTERNATIONAL INC

1,030.000 NHHY Local 25.671000 0.00 15.45 0.00 26,456.581.000000

Base 25.671000 0.00 15.45 0.00 26,456.58

COMMON STOCK USD1.109696104 10 Jun 2011 15 Jun 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.BRINK S CO/THE

6,820.000 NHEX Local 27.745200 0.00 272.80 0.00 189,495.061.000000

Base 27.745200 0.00 272.80 0.00 189,495.06

13 Jun 2011 16 Jun 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

6,509.000 NHEX Local 27.813900 0.00 260.36 0.00 181,301.041.000000

Base 27.813900 0.00 260.36 0.00 181,301.04

21 Jun 2011 24 Jun 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

4,119.000 NHEX Local 27.940900 0.00 164.76 0.00 115,253.331.000000

Base 27.940900 0.00 164.76 0.00 115,253.33

22 Jun 2011 27 Jun 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

3,036.000 NHEX Local 28.285100 0.00 121.44 0.00 85,995.001.000000

Base 28.285100 0.00 121.44 0.00 85,995.00
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23 Jun 2011 28 Jun 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLC

1,322.000 NHEX Local 27.668600 0.00 39.66 0.00 36,617.551.000000

Base 27.668600 0.00 39.66 0.00 36,617.55

23 Jun 2011 28 Jun 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLC

2,817.000 NHEX Local 27.979200 0.00 84.51 0.00 78,901.921.000000

Base 27.979200 0.00 84.51 0.00 78,901.92

27 Jun 2011 30 Jun 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

1,584.000 NHEX Local 28.702300 0.00 63.36 0.00 45,527.801.000000

Base 28.702300 0.00 63.36 0.00 45,527.80

109696104 Total

1,006.89 0.000.0026,207.000 Local 733,091.70

Base 0.00 1,006.89 0.00 733,091.70

COMMON STOCK USD.1110122108 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BRISTOL MYERS SQUIBB CO

630.000 NHHY Local 27.672200 0.00 9.45 0.00 17,442.941.000000

Base 27.672200 0.00 9.45 0.00 17,442.94

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

520.000 NHHY Local 28.413600 0.00 7.80 0.00 14,782.871.000000

Base 28.413600 0.00 7.80 0.00 14,782.87

110122108 Total

17.25 0.000.001,150.000 Local 32,225.81

Base 0.00 17.25 0.00 32,225.81

COMMON STOCK USD.01110394103 16 Jun 2011 21 Jun 2011 USD/DTC 0.02BNY CONVERGEX LJRBRISTOW GROUP INC

4,050.000 NHDX Local 44.459500 0.00 81.00 0.00 180,141.981.000000

Base 44.459500 0.00 81.00 0.00 180,141.98
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17 Jun 2011 22 Jun 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,300.000 NHDX Local 44.846500 0.00 46.00 0.00 103,192.951.000000

Base 44.846500 0.00 46.00 0.00 103,192.95

110394103 Total

127.00 0.000.006,350.000 Local 283,334.93

Base 0.00 127.00 0.00 283,334.93

COMMON STOCK111320107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BROADCOM CORP CL A

1,990.000 NHEU Local 38.381400 0.00 19.90 0.00 76,398.891.000000

Base 38.381400 0.00 19.90 0.00 76,398.89

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,580.000 NHDM Local 39.544500 0.00 23.70 0.00 62,504.011.000000

Base 39.544500 0.00 23.70 0.00 62,504.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 32.220000 0.00 0.48 0.00 12,888.481.000000

Base 32.220000 0.00 0.48 0.00 12,888.48

111320107 Total

44.08 0.000.003,970.000 Local 151,791.38

Base 0.00 44.08 0.00 151,791.38

COMMON STOCK USD.0111133T103 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BROADRIDGE FINANCIAL SOLUTIO

1,130.000 NHHY Local 22.891400 0.00 16.95 0.00 25,884.231.000000

Base 22.891400 0.00 16.95 0.00 25,884.23

COMMON STOCK USD.01112463104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBROOKDALE SENIOR LIVING INC

3,850.000 NHEU Local 23.300000 0.00 4.62 0.00 89,709.621.000000

Base 23.300000 0.00 4.62 0.00 89,709.62
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COMMON STOCK11283W104 01 Apr 2011 01 Apr 2011 USD/DTCMERGER NON CASHBROOKFIELD RESIDENTIAL PROPE

1,047.914 NHHZ Local 12.150004 0.00 0.00 0.00 12,732.161.000000

Base 12.150004 0.00 0.00 0.00 12,732.16

EXP 10JUN11112900980 10 May 2011 USD/CANAUTREPAT-DISTRIBUTIONBROOKFIELD PROPERTIES RTS

606.000 NHHJ Local 0.050000 0.00 0.00 0.00 30.301.000000

Base 0.050000 0.00 0.00 0.00 30.30

10 May 2011 CANCEL USD/CANAUTREPAT-DISTRIBUTION

-606.000 NHHJ Local 0.050000 0.00 0.00 0.00 -30.301.000000

Base 0.050000 0.00 0.00 0.00 -30.30

10 May 2011 CAD/CANAUTREPAT-DISTRIBUTION

606.000 NHHJ Local 0.052013 0.00 0.00 0.00 31.521.000000

Base 0.052013 0.00 0.00 0.00 31.52

10 May 2011 CANCEL CAD/CANAUTREPAT-DISTRIBUTION

-606.000 NHHJ Local 0.052013 0.00 0.00 0.00 -31.521.000000

Base 0.052013 0.00 0.00 0.00 -31.52

10 May 2011 20 May 2011 CAD/CAN10 AUTREPAT-DISTRIBUTION

606.000 NHHJ Local 0.067607 0.00 0.00 0.00 40.971.000000

Base 0.067607 0.00 0.00 0.00 40.97

112900980 Total

0.00 0.000.00606.000 Local 40.97

Base 0.00 0.00 0.00 40.97

COMMON STOCK USD.01114340102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBROOKS AUTOMATION INC

5,200.000 NHHZ Local 10.270000 0.00 6.24 0.00 53,410.241.000000

Base 10.270000 0.00 6.24 0.00 53,410.24
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COMMON STOCK USD.1115236101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBROWN + BROWN INC

4,650.000 NHHY Local 25.180000 0.00 5.58 0.00 117,092.581.000000

Base 25.180000 0.00 5.58 0.00 117,092.58

COMMON STOCK USD.15115637209 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BROWN FORMAN CORP CLASS B

380.000 NHEU Local 68.655300 0.00 3.80 0.00 26,092.811.000000

Base 68.655300 0.00 3.80 0.00 26,092.81

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

540.000 NHEU Local 73.670000 0.00 0.64 0.00 39,782.441.000000

Base 73.670000 0.00 0.64 0.00 39,782.44

115637209 Total

4.44 0.000.00920.000 Local 65,875.25

Base 0.00 4.44 0.00 65,875.25

COMMON STOCK USD.01115736100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBROWN SHOE COMPANY INC

4,100.000 NHHZ Local 10.270000 0.00 4.92 0.00 42,111.921.000000

Base 10.270000 0.00 4.92 0.00 42,111.92

COMMON STOCK USD.01116794108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBRUKER CORP

4,900.000 NHEU Local 18.590000 0.00 5.88 0.00 91,096.881.000000

Base 18.590000 0.00 5.88 0.00 91,096.88

COMMON STOCK USD.01118440106 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BUCKLE INC/THE

610.000 NHDU Local 47.546200 0.00 12.20 0.00 29,015.381.000000

Base 47.546200 0.00 12.20 0.00 29,015.38

COMMON STOCK USD.01118759109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BUCYRUS INTERNATIONAL INC

570.000 NHEU Local 91.406500 0.00 5.70 0.00 52,107.411.000000

Base 91.406500 0.00 5.70 0.00 52,107.41
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

140.000 NHEU Local 91.640000 0.00 0.16 0.00 12,829.761.000000

Base 91.640000 0.00 0.16 0.00 12,829.76

118759109 Total

5.86 0.000.00710.000 Local 64,937.17

Base 0.00 5.86 0.00 64,937.17

COMMON STOCK NPV119848109 13 Apr 2011 18 Apr 2011 USD/DTC 0.05JEFFERIES+ COMPANY INCBUFFALO WILD WINGS INC

3,023.000 NHIB Local 55.247600 0.00 151.15 0.00 167,164.641.000000

Base 55.247600 0.00 151.15 0.00 167,164.64

18 Apr 2011 21 Apr 2011 USD/DTC 0.05JEFFERIES+ COMPANY INC

3,746.000 NHIB Local 59.042200 0.00 187.30 0.00 221,359.381.000000

Base 59.042200 0.00 187.30 0.00 221,359.38

19 Apr 2011 25 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,135.000 NHIB Local 59.282600 0.00 31.35 0.00 185,882.301.000000

Base 59.282600 0.00 31.35 0.00 185,882.30

20 Apr 2011 26 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,028.000 NHIB Local 59.959500 0.00 20.28 0.00 121,618.151.000000

Base 59.959500 0.00 20.28 0.00 121,618.15

13 Jun 2011 16 Jun 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

6,480.000 NHDU Local 57.846700 0.00 194.40 0.00 375,041.021.000000

Base 57.846700 0.00 194.40 0.00 375,041.02

13 Jun 2011 16 Jun 2011 USD/DTC 0.01RBC CAPITAL MARKETS

1,300.000 NHDU Local 57.740000 0.00 6.50 0.00 75,068.501.000000

Base 57.740000 0.00 6.50 0.00 75,068.50
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15 Jun 2011 20 Jun 2011 USD/DTC 0.01RBC CAPITAL MARKETS

1,470.000 NHDU Local 58.456900 0.00 7.35 0.00 85,938.991.000000

Base 58.456900 0.00 7.35 0.00 85,938.99

16 Jun 2011 21 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

490.000 NHDU Local 58.990000 0.00 2.45 0.00 28,907.551.000000

Base 58.990000 0.00 2.45 0.00 28,907.55

17 Jun 2011 22 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,960.000 NHDU Local 58.898300 0.00 14.80 0.00 174,353.771.000000

Base 58.898300 0.00 14.80 0.00 174,353.77

119848109 Total

615.58 0.000.0024,632.000 Local 1,435,334.30

Base 0.00 615.58 0.00 1,435,334.30

RETAIL INVESTMENT123991994 31 May 2011 USD/BOSCAPITAL CALLBURNHAM

474,011.000 NHER Local 1.000000 0.00 0.00 0.00 474,011.001.000000

Base 1.000000 0.00 0.00 0.00 474,011.00

31 May 2011 CANCEL USD/BOSCAPITAL CALL

-474,011.000 NHER Local 1.000000 0.00 0.00 0.00 -474,011.001.000000

Base 1.000000 0.00 0.00 0.00 -474,011.00

123991994 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.01124805102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCBIZ INC

3,200.000 NHHZ Local 7.250000 0.00 3.84 0.00 23,203.841.000000

Base 7.250000 0.00 3.84 0.00 23,203.84
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COMMON STOCK124857202 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCBS CORP CLASS B NON VOTING

1,340.000 NHEU Local 26.790000 0.00 1.60 0.00 35,900.201.000000

Base 26.790000 0.00 1.60 0.00 35,900.20

COMMON STOCK USD.0112497T101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CB RICHARD ELLIS GROUP INC A

1,340.000 NHEU Local 27.584800 0.00 13.40 0.00 36,977.031.000000

Base 27.584800 0.00 13.40 0.00 36,977.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 23.290000 0.00 0.84 0.00 16,303.841.000000

Base 23.290000 0.00 0.84 0.00 16,303.84

12497T101 Total

14.24 0.000.002,040.000 Local 53,280.87

Base 0.00 14.24 0.00 53,280.87

COMMON STOCK12503M108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCBOE HOLDINGS INC

2,180.000 NHEU Local 24.100000 0.00 2.61 0.00 52,540.611.000000

Base 24.100000 0.00 2.61 0.00 52,540.61

COMMON STOCK USD.01125269100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CF INDUSTRIES HOLDINGS INC

110.000 NHEU Local 139.830000 0.00 1.10 0.00 15,382.401.000000

Base 139.830000 0.00 1.10 0.00 15,382.40

23 Jun 2011 28 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

603.000 NHDM Local 140.083600 0.00 9.04 0.00 84,479.451.000000

Base 140.083600 0.00 9.04 0.00 84,479.45

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

551.000 NHEU Local 140.650000 0.00 0.66 0.00 77,498.811.000000

Base 140.650000 0.00 0.66 0.00 77,498.81
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125269100 Total

10.80 0.000.001,264.000 Local 177,360.66

Base 0.00 10.80 0.00 177,360.66

COMMON STOCK USD.112541W209 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.C.H. ROBINSON WORLDWIDE INC

620.000 NHEU Local 75.206500 0.00 6.20 0.00 46,634.231.000000

Base 75.206500 0.00 6.20 0.00 46,634.23

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

160.000 NHEU Local 76.090000 0.00 0.19 0.00 12,174.591.000000

Base 76.090000 0.00 0.19 0.00 12,174.59

12541W209 Total

6.39 0.000.00780.000 Local 58,808.82

Base 0.00 6.39 0.00 58,808.82

COMMON STOCK12547R105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCIFC CORP

1,600.000 NHHZ Local 6.730000 0.00 1.92 0.00 10,769.921.000000

Base 6.730000 0.00 1.92 0.00 10,769.92

COMMON STOCK USD.0112621E103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCNO FINANCIAL GROUP INC

1,660.000 NHHZ Local 7.240000 0.00 1.99 0.00 12,020.391.000000

Base 7.240000 0.00 1.99 0.00 12,020.39

COMMON STOCK USD1.126408103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCSX CORP

64,400.000 NHEU Local 24.990000 0.00 77.28 0.00 1,609,433.281.000000

Base 24.990000 0.00 77.28 0.00 1,609,433.28

COMMON STOCK NPV126501105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCTS CORP

1,230.000 NHHZ Local 8.990000 0.00 1.48 0.00 11,059.181.000000

Base 8.990000 0.00 1.48 0.00 11,059.18
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COMMON STOCK USD.01126650100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CVS CAREMARK CORP

710.000 NHEU Local 34.863900 0.00 7.10 0.00 24,760.471.000000

Base 34.863900 0.00 7.10 0.00 24,760.47

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

450.000 NHHY Local 36.226900 0.00 6.75 0.00 16,308.861.000000

Base 36.226900 0.00 6.75 0.00 16,308.86

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

360.000 NHHY Local 38.175000 0.00 5.40 0.00 13,748.401.000000

Base 38.175000 0.00 5.40 0.00 13,748.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,000.000 NHHY Local 36.420000 0.00 8.40 0.00 254,948.401.000000

Base 36.420000 0.00 8.40 0.00 254,948.40

126650100 Total

27.65 0.000.008,520.000 Local 309,766.13

Base 0.00 27.65 0.00 309,766.13

COMMON STOCK USD.112673P105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CA INC

1,420.000 NHEU Local 24.149400 0.00 14.20 0.00 34,306.351.000000

Base 24.149400 0.00 14.20 0.00 34,306.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

22,000.000 NHHY Local 21.910000 0.00 26.40 0.00 482,046.401.000000

Base 21.910000 0.00 26.40 0.00 482,046.40

12673P105 Total

40.60 0.000.0023,420.000 Local 516,352.75

Base 0.00 40.60 0.00 516,352.75
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COMMON STOCK USD.01126804301 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCABELA S INC

100.000 NHHZ Local 26.210000 0.00 0.12 0.00 2,621.121.000000

Base 26.210000 0.00 0.12 0.00 2,621.12

COMMON STOCK USD.0112686C109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCABLEVISION SYSTEMS NY GRP A

12,680.000 NHEU Local 34.530000 0.00 15.21 0.00 437,855.611.000000

Base 34.530000 0.00 15.21 0.00 437,855.61

COMMON STOCK USD1.127055101 05 May 2011 10 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCCABOT CORP

3,600.000 NHDU Local 41.950000 0.00 18.00 0.00 151,038.001.000000

Base 41.950000 0.00 18.00 0.00 151,038.00

COMMON STOCK USD.1127097103 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CABOT OIL + GAS CORP

1,200.000 NHDM Local 53.203700 0.00 18.00 0.00 63,862.441.000000

Base 53.203700 0.00 18.00 0.00 63,862.44

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,100.000 NHEU Local 61.450000 0.00 7.32 0.00 374,852.321.000000

Base 61.450000 0.00 7.32 0.00 374,852.32

127097103 Total

25.32 0.000.007,300.000 Local 438,714.76

Base 0.00 25.32 0.00 438,714.76

COMMON STOCK USD.01127537207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCADIZ INC

1,700.000 NHHZ Local 10.400000 0.00 2.04 0.00 17,682.041.000000

Base 10.400000 0.00 2.04 0.00 17,682.04

COMMON STOCK USD.01128030202 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAL MAINE FOODS INC

1,640.000 NHHZ Local 30.360000 0.00 1.97 0.00 49,792.371.000000

Base 30.360000 0.00 1.97 0.00 49,792.37
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COMMON STOCK USD.01129603106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCALGON CARBON CORP

1,580.000 NHHZ Local 17.440000 0.00 1.90 0.00 27,557.101.000000

Base 17.440000 0.00 1.90 0.00 27,557.10

COMMON STOCK USD.01130222102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCALIFORNIA FIRST NATL BANCOR

300.000 NHHZ Local 15.150000 0.00 0.36 0.00 4,545.361.000000

Base 15.150000 0.00 0.36 0.00 4,545.36

COMMON STOCK USD.0113054D109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCALIFORNIA PIZZA KITCHEN INC

640.000 NHHZ Local 18.440000 0.00 0.77 0.00 11,802.371.000000

Base 18.440000 0.00 0.77 0.00 11,802.37

COMMON STOCK13100M509 10 Jun 2011 10 Jun 2011 USD/DTCSTOCK DISTRIBUTIONCALIX NETWORKS INC

5,157.000 NHEL Local 22.050000 0.00 0.00 0.00 113,711.851.000000

Base 22.050000 0.00 0.00 0.00 113,711.85

COMMON STOCK131347304 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CALPINE CORP

1,210.000 NHEU Local 15.885700 0.00 12.10 0.00 19,233.801.000000

Base 15.885700 0.00 12.10 0.00 19,233.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,700.000 NHHY Local 15.720000 0.00 12.84 0.00 168,216.841.000000

Base 15.720000 0.00 12.84 0.00 168,216.84

131347304 Total

24.94 0.000.0011,910.000 Local 187,450.64

Base 0.00 24.94 0.00 187,450.64

COMMON STOCK USD.01131745101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAMAC ENERGY INC

8,000.000 NHHZ Local 1.190000 0.00 9.60 0.00 9,529.601.000000

Base 1.190000 0.00 9.60 0.00 9,529.60
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COMMON STOCK13201A107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAMBIUM LEARNING GROUP INC

2,300.000 NHHZ Local 3.490000 0.00 2.76 0.00 8,029.761.000000

Base 3.490000 0.00 2.76 0.00 8,029.76

REIT USD.01133131102 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CAMDEN PROPERTY TRUST

330.000 NHHY Local 59.308500 0.00 4.95 0.00 19,576.761.000000

Base 59.308500 0.00 4.95 0.00 19,576.76

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,000.000 NHEU Local 63.760000 0.00 3.60 0.00 191,283.601.000000

Base 63.760000 0.00 3.60 0.00 191,283.60

133131102 Total

8.55 0.000.003,330.000 Local 210,860.36

Base 0.00 8.55 0.00 210,860.36

COMMON STOCK USD.0113342B105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CAMERON INTERNATIONAL CORP

1,170.000 NHEU Local 56.656800 0.00 11.70 0.00 66,300.161.000000

Base 56.656800 0.00 11.70 0.00 66,300.16

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,900.000 NHEU Local 45.700000 0.00 3.48 0.00 132,533.481.000000

Base 45.700000 0.00 3.48 0.00 132,533.48

13342B105 Total

15.18 0.000.004,070.000 Local 198,833.64

Base 0.00 15.18 0.00 198,833.64

COMMON STOCK134429109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCAMPBELL SOUP CO

1,420.000 NHEU Local 33.900000 0.00 1.70 0.00 48,139.701.000000

Base 33.900000 0.00 1.70 0.00 48,139.70
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REIT13466Y105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAMPUS CREST COMMUNITIES INC

200.000 NHHZ Local 12.890000 0.00 0.24 0.00 2,578.241.000000

Base 12.890000 0.00 0.24 0.00 2,578.24

COMMON STOCK USD.01139209100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAPE BANCORP INC

1,600.000 NHHZ Local 10.000000 0.00 1.92 0.00 16,001.921.000000

Base 10.000000 0.00 1.92 0.00 16,001.92

COMMON STOCK NPV139793103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAPITAL BANK CORP

1,900.000 NHHZ Local 3.160000 0.00 2.28 0.00 6,006.281.000000

Base 3.160000 0.00 2.28 0.00 6,006.28

REIT USD.01140288101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CAPLEASE INC

1,460.000 NHHZ Local 5.369400 0.00 21.90 0.00 7,861.221.000000

Base 5.369400 0.00 21.90 0.00 7,861.22

COMMON STOCK USD.0114040H105 09 May 2011 12 May 2011 USD/DTC 0.02MR BEAL &COMPANYCAPITAL ONE FINANCIAL CORP

2,100.000 NHEY Local 53.560000 0.00 42.00 0.00 112,518.001.000000

Base 53.560000 0.00 42.00 0.00 112,518.00

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 53.218300 0.00 4.50 0.00 15,969.991.000000

Base 53.218300 0.00 4.50 0.00 15,969.99

14040H105 Total

46.50 0.000.002,400.000 Local 128,487.99

Base 0.00 46.50 0.00 128,487.99

COMMON STOCK USD.0114057J101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCAPITOL FEDERAL FINANCIAL IN

8,200.000 NHHY Local 11.790000 0.00 9.84 0.00 96,687.841.000000

Base 11.790000 0.00 9.84 0.00 96,687.84
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REIT USD.0114067E506 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAPSTEAD MORTGAGE CORP

500.000 NHHZ Local 13.770000 0.00 0.60 0.00 6,885.601.000000

Base 13.770000 0.00 0.60 0.00 6,885.60

COMMON STOCK USD.01140781105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCARBO CERAMICS INC

3,577.000 NHEU Local 149.840000 0.00 4.29 0.00 535,981.971.000000

Base 149.840000 0.00 4.29 0.00 535,981.97

COMMON STOCK NPV14149Y108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CARDINAL HEALTH INC

590.000 NHEU Local 41.983100 0.00 5.90 0.00 24,775.931.000000

Base 41.983100 0.00 5.90 0.00 24,775.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,100.000 NHEU Local 44.000000 0.00 3.72 0.00 136,403.721.000000

Base 44.000000 0.00 3.72 0.00 136,403.72

14149Y108 Total

9.62 0.000.003,690.000 Local 161,179.65

Base 0.00 9.62 0.00 161,179.65

COMMON STOCK USD.01141665109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCAREER EDUCATION CORP

4,400.000 NHHY Local 19.840000 0.00 5.28 0.00 87,301.281.000000

Base 19.840000 0.00 5.28 0.00 87,301.28

COMMON STOCK USD.0114170T101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCAREFUSION CORP

1,780.000 NHEU Local 26.400000 0.00 2.13 0.00 46,994.131.000000

Base 26.400000 0.00 2.13 0.00 46,994.13

COMMON STOCK USD.01142042209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCARIBOU COFFEE CO INC

900.000 NHHZ Local 12.970000 0.00 1.08 0.00 11,674.081.000000

Base 12.970000 0.00 1.08 0.00 11,674.08
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COMMON STOCK USD.5143130102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CARMAX INC

1,050.000 NHEU Local 32.446200 0.00 10.50 0.00 34,079.011.000000

Base 32.446200 0.00 10.50 0.00 34,079.01

31 May 2011 03 Jun 2011 USD/DTC 0.04MR BEAL &COMPANY

54,183.000 NHDZ Local 29.554200 0.00 2,167.32 0.00 1,603,502.541.000000

Base 29.554200 0.00 2,167.32 0.00 1,603,502.54

01 Jun 2011 06 Jun 2011 USD/DTC 0.04MR BEAL &COMPANY

15,617.000 NHDZ Local 29.467800 0.00 624.68 0.00 460,823.311.000000

Base 29.467800 0.00 624.68 0.00 460,823.31

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

13,400.000 NHHY Local 31.930000 0.00 16.08 0.00 427,878.081.000000

Base 31.930000 0.00 16.08 0.00 427,878.08

143130102 Total

2,818.58 0.000.0084,250.000 Local 2,526,282.94

Base 0.00 2,818.58 0.00 2,526,282.94

COMMON STOCK USD.01143658300 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CARNIVAL CORP

770.000 NHEU Local 38.364700 0.00 7.70 0.00 29,548.521.000000

Base 38.364700 0.00 7.70 0.00 29,548.52

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,120.000 NHHY Local 37.300000 0.00 12.14 0.00 377,488.141.000000

Base 37.300000 0.00 12.14 0.00 377,488.14

143658300 Total

19.84 0.000.0010,890.000 Local 407,036.66

Base 0.00 19.84 0.00 407,036.66
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COMMON STOCK USD5.144285103 18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORCARPENTER TECHNOLOGY

1,950.000 NHDU Local 51.326300 0.00 58.50 0.00 100,144.791.000000

Base 51.326300 0.00 58.50 0.00 100,144.79

COMMON STOCK USD.01146229109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCARTER S INC

900.000 NHHZ Local 30.380000 0.00 1.08 0.00 27,343.081.000000

Base 30.380000 0.00 1.08 0.00 27,343.08

COMMON STOCK NPV147154207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCASCADE BANCORP

800.000 NHHZ Local 7.570000 0.00 0.96 0.00 6,056.961.000000

Base 7.570000 0.00 0.96 0.00 6,056.96

COMMON STOCK USD.114754D100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CASH AMERICA INTL INC

80.000 NHHZ Local 47.631800 0.00 1.20 0.00 3,811.741.000000

Base 47.631800 0.00 1.20 0.00 3,811.74

COMMON STOCK USD.01148711302 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCASUAL MALE RETAIL GROUP INC

5,800.000 NHHZ Local 4.120000 0.00 6.96 0.00 23,902.961.000000

Base 4.120000 0.00 6.96 0.00 23,902.96

COMMON STOCK USD.0114888B103 27 Jun 2011 30 Jun 2011 USD/DTC 0.05BNY CONVERGEXCATALYST HEALTH SOLUTIONS IN

4,583.000 NHIB Local 53.791600 0.00 229.15 0.00 246,756.051.000000

Base 53.791600 0.00 229.15 0.00 246,756.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,490.000 NHEU Local 52.940000 0.00 2.98 0.00 131,823.581.000000

Base 52.940000 0.00 2.98 0.00 131,823.58

14888B103 Total

232.13 0.000.007,073.000 Local 378,579.63

Base 0.00 232.13 0.00 378,579.63
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COMMON STOCK USD.01149568107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAVCO INDUSTRIES INC

170.000 NHHZ Local 42.720000 0.00 0.20 0.00 7,262.601.000000

Base 42.720000 0.00 0.20 0.00 7,262.60

COMMON STOCK14964U108 22 Jun 2011 27 Jun 2011 USD/DTC 0.04CABRERA CAPITAL MARKETSCAVIUM INC

57,500.000 NHDZ Local 39.381000 0.00 2,300.00 0.00 2,266,707.501.000000

Base 39.381000 0.00 2,300.00 0.00 2,266,707.50

COMMON STOCK150870103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CELANESE CORP SERIES A

740.000 NHEU Local 44.444600 0.00 7.40 0.00 32,896.401.000000

Base 44.444600 0.00 7.40 0.00 32,896.40

COMMON STOCK NPV150934602 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCELL THERAPEUTICS INC

2,870.000 NHHZ Local 1.990000 0.00 3.44 0.00 5,714.741.000000

Base 1.990000 0.00 3.44 0.00 5,714.74

COMMON STOCK USD.01151020104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCELGENE CORP

15,000.000 NHEU Local 57.530000 0.00 0.00 0.00 862,950.001.000000

Base 57.530000 0.00 0.00 0.00 862,950.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

520.000 NHEU Local 58.770000 0.00 0.62 0.00 30,561.021.000000

Base 58.770000 0.00 0.62 0.00 30,561.02

151020104 Total

0.62 0.000.0015,520.000 Local 893,511.02

Base 0.00 0.62 0.00 893,511.02

COMMON STOCK15117B103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCELLDEX THERAPEUTICS INC

5,200.000 NHHZ Local 3.580000 0.00 6.24 0.00 18,622.241.000000

Base 3.580000 0.00 6.24 0.00 18,622.24
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COMMON STOCK15135B101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CENTENE CORP

100.000 NHHZ Local 34.434500 0.00 1.50 0.00 3,444.951.000000

Base 34.434500 0.00 1.50 0.00 3,444.95

COMMON STOCK NPV151408101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTER BANCORP INC

1,700.000 NHHZ Local 9.980000 0.00 2.04 0.00 16,968.041.000000

Base 9.980000 0.00 2.04 0.00 16,968.04

COMMON STOCK USD.0115201P109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTERSTATE BANKS INC

410.000 NHHZ Local 6.370000 0.00 0.49 0.00 2,612.191.000000

Base 6.370000 0.00 0.49 0.00 2,612.19

COMMON STOCK USD.01153435102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTRAL EURO DISTRIBUTION CP

9,960.000 NHHZ Local 11.140000 0.00 11.95 0.00 110,966.351.000000

Base 11.140000 0.00 11.95 0.00 110,966.35

COMMON STOCK NPV154760409 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTRAL PACIFIC FINANCIAL CO

2,000.000 NHHZ Local 13.090000 0.00 2.40 0.00 26,182.401.000000

Base 13.090000 0.00 2.40 0.00 26,182.40

COMMON STOCK USD1.156700106 01 Apr 2011 01 Apr 2011 USD/DTCMERGER NON CASHCENTURYLINK INC

15,686.029 NHDM Local 22.378568 0.00 0.00 0.00 351,030.881.000000

Base 22.378568 0.00 0.00 0.00 351,030.88

01 Apr 2011 01 Apr 2011 USD/DTCMERGER NON CASH

21,906.560 NHHY Local 24.778895 0.00 0.00 0.00 542,820.361.000000

Base 24.778895 0.00 0.00 0.00 542,820.36

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

390.000 NHHY Local 42.925000 0.00 5.85 0.00 16,746.601.000000

Base 42.925000 0.00 5.85 0.00 16,746.60
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156700106 Total

5.85 0.000.0037,982.589 Local 910,597.84

Base 0.00 5.85 0.00 910,597.84

COMMON STOCK NPV15670R107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCEPHEID INC

2,330.000 NHDU Local 28.770000 0.00 11.65 0.00 67,045.751.000000

Base 28.770000 0.00 11.65 0.00 67,045.75

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,010.000 NHDU Local 30.944500 0.00 40.20 0.00 62,238.651.000000

Base 30.944500 0.00 40.20 0.00 62,238.65

15670R107 Total

51.85 0.000.004,340.000 Local 129,284.40

Base 0.00 51.85 0.00 129,284.40

COMMON STOCK USD.0115670S105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENVEO INC

3,540.000 NHHZ Local 6.030000 0.00 4.25 0.00 21,350.451.000000

Base 6.030000 0.00 4.25 0.00 21,350.45

COMMON STOCK USD.01156782104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCERNER CORP

1,040.000 NHDU Local 112.833100 0.00 5.20 0.00 117,351.621.000000

Base 112.833100 0.00 5.20 0.00 117,351.62

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

330.000 NHEU Local 113.415400 0.00 3.30 0.00 37,430.381.000000

Base 113.415400 0.00 3.30 0.00 37,430.38

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

208.000 NHEU Local 116.040000 0.00 0.24 0.00 24,136.561.000000

Base 116.040000 0.00 0.24 0.00 24,136.56
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156782104 Total

8.74 0.000.001,578.000 Local 178,918.56

Base 0.00 8.74 0.00 178,918.56

COMMON STOCK USD.01159864107 22 Jun 2011 27 Jun 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORCHARLES RIVER LABORATORIES

6,521.000 NHEX Local 39.984200 0.00 260.84 0.00 260,997.811.000000

Base 39.984200 0.00 260.84 0.00 260,997.81

23 Jun 2011 28 Jun 2011 USD/DTC 0.03HEEVERS &CO. INC.

6,020.000 NHEX Local 39.546500 0.00 180.60 0.00 238,250.531.000000

Base 39.546500 0.00 180.60 0.00 238,250.53

27 Jun 2011 30 Jun 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,781.000 NHEX Local 39.390500 0.00 71.24 0.00 70,225.721.000000

Base 39.390500 0.00 71.24 0.00 70,225.72

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,100.000 NHEU Local 39.290000 0.00 2.52 0.00 82,511.521.000000

Base 39.290000 0.00 2.52 0.00 82,511.52

29 Jun 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,931.000 NHEX Local 40.434900 0.00 77.24 0.00 78,157.031.000000

Base 40.434900 0.00 77.24 0.00 78,157.03

29 Jun 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,716.000 NHEX Local 40.561200 0.00 81.48 0.00 110,245.701.000000

Base 40.561200 0.00 81.48 0.00 110,245.70

159864107 Total

673.92 0.000.0021,069.000 Local 840,388.31

Base 0.00 673.92 0.00 840,388.31
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COMMON STOCK16117M305 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCHARTER COMMUNICATION A

3,400.000 NHEU Local 54.410000 0.00 4.08 0.00 184,998.081.000000

Base 54.410000 0.00 4.08 0.00 184,998.08

COMMON STOCK USD.0116122M100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHARTER FINANCIAL CORP

900.000 NHHZ Local 9.650000 0.00 1.08 0.00 8,686.081.000000

Base 9.650000 0.00 1.08 0.00 8,686.08

COMMON STOCK USD.116150R104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHASE CORP

900.000 NHHZ Local 15.970000 0.00 1.08 0.00 14,374.081.000000

Base 15.970000 0.00 1.08 0.00 14,374.08

COMMON STOCK USD.1162825103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHECKPOINT SYSTEMS INC

2,050.000 NHHZ Local 17.310000 0.00 2.46 0.00 35,487.961.000000

Base 17.310000 0.00 2.46 0.00 35,487.96

COMMON STOCK USD1.16359R103 03 May 2011 06 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCHEMED CORP

1,360.000 NHHO Local 69.282000 0.00 54.40 0.00 94,277.921.000000

Base 69.282000 0.00 54.40 0.00 94,277.92

04 May 2011 09 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,700.000 NHHO Local 69.699300 0.00 68.00 0.00 118,556.811.000000

Base 69.699300 0.00 68.00 0.00 118,556.81

05 May 2011 10 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,980.000 NHHO Local 70.783200 0.00 79.20 0.00 140,229.941.000000

Base 70.783200 0.00 79.20 0.00 140,229.94

06 May 2011 11 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,730.000 NHHO Local 71.448100 0.00 109.20 0.00 195,162.511.000000

Base 71.448100 0.00 109.20 0.00 195,162.51
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25 May 2011 31 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

760.000 NHHO Local 66.314300 0.00 30.40 0.00 50,429.271.000000

Base 66.314300 0.00 30.40 0.00 50,429.27

16359R103 Total

341.20 0.000.008,530.000 Local 598,656.45

Base 0.00 341.20 0.00 598,656.45

COMMON STOCK USD1.163731102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHEMICAL FINANCIAL CORP

240.000 NHHZ Local 18.270000 0.00 0.29 0.00 4,385.091.000000

Base 18.270000 0.00 0.29 0.00 4,385.09

COMMON STOCK USD.01163893209 11 Apr 2011 14 Apr 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.CHEMTURA CORP

9,701.000 NHDY Local 17.192000 0.00 291.03 0.00 167,070.621.000000

Base 17.192000 0.00 291.03 0.00 167,070.62

12 Apr 2011 15 Apr 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

4,474.000 NHDY Local 16.800900 0.00 134.22 0.00 75,301.451.000000

Base 16.800900 0.00 134.22 0.00 75,301.45

13 Apr 2011 18 Apr 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

602.000 NHDY Local 16.787500 0.00 18.06 0.00 10,124.141.000000

Base 16.787500 0.00 18.06 0.00 10,124.14

11 May 2011 16 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

18,878.000 NHDY Local 18.500000 0.00 566.34 0.00 349,809.341.000000

Base 18.500000 0.00 566.34 0.00 349,809.34

12 May 2011 17 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

21,110.000 NHDY Local 18.450000 0.00 633.30 0.00 390,112.801.000000

Base 18.450000 0.00 633.30 0.00 390,112.80
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13 May 2011 18 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

14,050.000 NHDY Local 18.300000 0.00 421.50 0.00 257,536.501.000000

Base 18.300000 0.00 421.50 0.00 257,536.50

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

5,090.000 NHHZ Local 17.130000 0.00 6.11 0.00 87,197.811.000000

Base 17.130000 0.00 6.11 0.00 87,197.81

163893209 Total

2,070.56 0.000.0073,905.000 Local 1,337,152.66

Base 0.00 2,070.56 0.00 1,337,152.66

COMMON STOCK USD.01165167107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CHESAPEAKE ENERGY CORP

440.000 NHHY Local 31.062700 0.00 6.60 0.00 13,674.191.000000

Base 31.062700 0.00 6.60 0.00 13,674.19

REIT USD.01165240102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CHESAPEAKE LODGING TRUST

1,400.000 NHHZ Local 17.580000 0.00 21.00 0.00 24,633.001.000000

Base 17.580000 0.00 21.00 0.00 24,633.00

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

800.000 NHHZ Local 16.900000 0.00 0.96 0.00 13,520.961.000000

Base 16.900000 0.00 0.96 0.00 13,520.96

165240102 Total

21.96 0.000.002,200.000 Local 38,153.96

Base 0.00 21.96 0.00 38,153.96

COMMON STOCK USD.75166764100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CHEVRON CORP

280.000 NHEU Local 108.499300 0.00 2.80 0.00 30,382.601.000000

Base 108.499300 0.00 2.80 0.00 30,382.60



Prepared by State StreetPage 353

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,456.000 NHDM Local 108.589900 0.00 21.84 0.00 158,128.731.000000

Base 108.589900 0.00 21.84 0.00 158,128.73

20 Apr 2011 26 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

483.000 NHHY Local 108.023000 0.00 7.24 0.00 52,182.351.000000

Base 108.023000 0.00 7.24 0.00 52,182.35

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

572.000 NHHY Local 103.618300 0.00 8.58 0.00 59,278.251.000000

Base 103.618300 0.00 8.58 0.00 59,278.25

10 Jun 2011 15 Jun 2011 USD/DTC 0.02PIPER JAFFRAY

1,560.000 NHEZ Local 99.747100 0.00 31.20 0.00 155,636.681.000000

Base 99.747100 0.00 31.20 0.00 155,636.68

14 Jun 2011 17 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

1,582.000 NHEZ Local 100.985000 0.00 47.46 0.00 159,805.731.000000

Base 100.985000 0.00 47.46 0.00 159,805.73

23 Jun 2011 28 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,669.000 NHDM Local 97.866100 0.00 25.03 0.00 163,363.551.000000

Base 97.866100 0.00 25.03 0.00 163,363.55

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHEU Local 97.900000 0.00 0.72 0.00 58,740.721.000000

Base 97.900000 0.00 0.72 0.00 58,740.72

166764100 Total

144.87 0.000.008,202.000 Local 837,518.61

Base 0.00 144.87 0.00 837,518.61
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NY REG SHRS EUR.01167250109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCHICAGO BRIDGE + IRON NY SHR

1,000.000 NHEU Local 34.850000 0.00 1.20 0.00 34,851.201.000000

Base 34.850000 0.00 1.20 0.00 34,851.20

COMMON STOCK USD.01168615102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CHICO S FAS INC

840.000 NHEU Local 14.903800 0.00 8.40 0.00 12,527.591.000000

Base 14.903800 0.00 8.40 0.00 12,527.59

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,200.000 NHHY Local 15.020000 0.00 5.04 0.00 63,089.041.000000

Base 15.020000 0.00 5.04 0.00 63,089.04

168615102 Total

13.44 0.000.005,040.000 Local 75,616.63

Base 0.00 13.44 0.00 75,616.63

COMMON STOCK USD.1168905107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHILDREN S PLACE

3,200.000 NHHZ Local 44.180000 0.00 3.84 0.00 141,379.841.000000

Base 44.180000 0.00 3.84 0.00 141,379.84

REIT USD.0116934Q109 04 Apr 2011 07 Apr 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INCCHIMERA INVESTMENT CORP

132,891.000 NHEZ Local 3.912900 0.00 5,315.64 0.00 525,304.831.000000

Base 3.912900 0.00 5,315.64 0.00 525,304.83

05 Apr 2011 08 Apr 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

68,458.000 NHEZ Local 4.009600 0.00 2,738.32 0.00 277,227.521.000000

Base 4.009600 0.00 2,738.32 0.00 277,227.52

11 Apr 2011 14 Apr 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

101,671.000 NHEZ Local 3.912800 0.00 4,066.84 0.00 401,885.131.000000

Base 3.912800 0.00 4,066.84 0.00 401,885.13
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12 Apr 2011 15 Apr 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

101,671.000 NHEZ Local 3.905900 0.00 4,066.84 0.00 401,183.601.000000

Base 3.905900 0.00 4,066.84 0.00 401,183.60

16934Q109 Total

16,187.64 0.000.00404,691.000 Local 1,605,601.08

Base 0.00 16,187.64 0.00 1,605,601.08

COMMON STOCK USD.01169656105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CHIPOTLE MEXICAN GRILL INC

150.000 NHEU Local 276.070000 0.00 1.50 0.00 41,412.001.000000

Base 276.070000 0.00 1.50 0.00 41,412.00

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,922.000 NHDM Local 273.892500 0.00 28.83 0.00 526,450.221.000000

Base 273.892500 0.00 28.83 0.00 526,450.22

169656105 Total

30.33 0.000.002,072.000 Local 567,862.22

Base 0.00 30.33 0.00 567,862.22

COMMON STOCK USD.01171046105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHRISTOPHER + BANKS CORP

2,600.000 NHHZ Local 5.480000 0.00 3.12 0.00 14,251.121.000000

Base 5.480000 0.00 3.12 0.00 14,251.12

COMMON STOCK USD1.171232101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CHUBB CORP

200.000 NHHY Local 64.835000 0.00 3.00 0.00 12,970.001.000000

Base 64.835000 0.00 3.00 0.00 12,970.00

COMMON STOCK USD1.171340102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CHURCH + DWIGHT CO INC

330.000 NHEU Local 79.633000 0.00 3.30 0.00 26,282.191.000000

Base 79.633000 0.00 3.30 0.00 26,282.19
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,260.000 NHHY Local 40.350000 0.00 5.11 0.00 171,896.111.000000

Base 40.350000 0.00 5.11 0.00 171,896.11

171340102 Total

8.41 0.000.004,590.000 Local 198,178.30

Base 0.00 8.41 0.00 198,178.30

COMMON STOCK USD.01171779309 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CIENA CORP

430.000 NHEU Local 25.314400 0.00 4.30 0.00 10,889.491.000000

Base 25.314400 0.00 4.30 0.00 10,889.49

COMMON STOCK USD.01171798101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CIMAREX ENERGY CO

210.000 NHEU Local 117.157100 0.00 2.10 0.00 24,605.091.000000

Base 117.157100 0.00 2.10 0.00 24,605.09

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,400.000 NHHY Local 83.950000 0.00 5.28 0.00 369,385.281.000000

Base 83.950000 0.00 5.28 0.00 369,385.28

171798101 Total

7.38 0.000.004,610.000 Local 393,990.37

Base 0.00 7.38 0.00 393,990.37

COMMON STOCK17243V102 12 May 2011 12 May 2011 USD/DTCSTOCK DISTRIBUTIONCINEMARK HOLDINGS INC

55,033.000 NHEL Local 20.143999 0.00 0.00 0.00 1,108,584.751.000000

Base 20.143999 0.00 0.00 0.00 1,108,584.75

COMMON STOCK172755100 21 Jun 2011 24 Jun 2011 USD/DTC 0.02INSTINETCIRRUS LOGIC INC

1,170.000 NHHO Local 14.298100 0.00 23.40 0.00 16,752.181.000000

Base 14.298100 0.00 23.40 0.00 16,752.18
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COMMON STOCK17275R102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CISCO SYSTEMS INC

21,120.000 NHEU Local 17.109400 0.00 211.20 0.00 361,561.731.000000

Base 17.109400 0.00 211.20 0.00 361,561.73

11 May 2011 16 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

108,800.000 NHDF Local 17.850400 0.00 761.60 0.00 1,942,885.121.000000

Base 17.850400 0.00 761.60 0.00 1,942,885.12

23 May 2011 26 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

95,600.000 NHDF Local 16.327300 0.00 1,912.00 0.00 1,562,801.881.000000

Base 16.327300 0.00 1,912.00 0.00 1,562,801.88

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

389,630.000 NHHY Local 14.930000 0.00 467.55 0.00 5,817,643.451.000000

Base 14.930000 0.00 467.55 0.00 5,817,643.45

17275R102 Total

3,352.35 0.000.00615,150.000 Local 9,684,892.18

Base 0.00 3,352.35 0.00 9,684,892.18

COMMON STOCK USD.01172967101 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CITIGROUP INC

7,720.000 NHHY Local 4.572200 0.00 115.80 0.00 35,413.181.000000

Base 4.572200 0.00 115.80 0.00 35,413.18

COMMON STOCK USD.01172967424 09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASHCITIGROUP INC

220,990.000 NHDF Local 98.964277 0.00 0.00 0.00 21,870,115.641.000000

Base 98.964277 0.00 0.00 0.00 21,870,115.64

09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASH

157,973.700 NHDM Local 77.285116 0.00 0.00 0.00 12,209,015.831.000000

Base 77.285116 0.00 0.00 0.00 12,209,015.83
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09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASH

3,450.000 NHEY Local 39.089000 0.00 0.00 0.00 134,857.051.000000

Base 39.089000 0.00 0.00 0.00 134,857.05

09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASH

161,180.000 NHHY Local 36.206363 0.00 0.00 0.00 5,835,741.651.000000

Base 36.206363 0.00 0.00 0.00 5,835,741.65

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

640.000 NHHY Local 40.493400 0.00 9.60 0.00 25,925.381.000000

Base 40.493400 0.00 9.60 0.00 25,925.38

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,980.000 NHDM Local 38.789200 0.00 29.70 0.00 76,832.321.000000

Base 38.789200 0.00 29.70 0.00 76,832.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

50,150.000 NHHY Local 39.590000 0.00 60.18 0.00 1,985,498.681.000000

Base 39.590000 0.00 60.18 0.00 1,985,498.68

172967424 Total

99.48 0.000.00596,363.700 Local 42,137,986.55

Base 0.00 99.48 0.00 42,137,986.55

COMMON STOCK USD.0117306X102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCITI TRENDS INC

2,100.000 NHHZ Local 15.810000 0.00 2.52 0.00 33,203.521.000000

Base 15.810000 0.00 2.52 0.00 33,203.52

COMMON STOCK NPV174420109 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CITIZENS REPUBLIC BANCORP IN

4,340.000 NHHZ Local 0.867000 0.00 65.10 0.00 3,827.881.000000

Base 0.867000 0.00 65.10 0.00 3,827.88
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COMMON STOCK177376100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CITRIX SYSTEMS INC

640.000 NHEU Local 75.563000 0.00 6.40 0.00 48,366.721.000000

Base 75.563000 0.00 6.40 0.00 48,366.72

09 May 2011 12 May 2011 USD/DTC 0.02MR BEAL &COMPANY

2,050.000 NHEY Local 81.990500 0.00 41.00 0.00 168,121.531.000000

Base 81.990500 0.00 41.00 0.00 168,121.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 76.240000 0.00 0.36 0.00 22,872.361.000000

Base 76.240000 0.00 0.36 0.00 22,872.36

177376100 Total

47.76 0.000.002,990.000 Local 239,360.61

Base 0.00 47.76 0.00 239,360.61

COMMON STOCK18538R103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCLEARWATER PAPER CORP

1,100.000 NHHZ Local 62.880000 0.00 1.32 0.00 69,169.321.000000

Base 62.880000 0.00 1.32 0.00 69,169.32

COMMON STOCK18683K101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CLIFFS NATURAL RESOURCES INC

430.000 NHEU Local 99.077000 0.00 4.30 0.00 42,607.411.000000

Base 99.077000 0.00 4.30 0.00 42,607.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 86.620000 0.00 0.24 0.00 17,324.241.000000

Base 86.620000 0.00 0.24 0.00 17,324.24

18683K101 Total

4.54 0.000.00630.000 Local 59,931.65

Base 0.00 4.54 0.00 59,931.65
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COMMON STOCK USD1.189054109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CLOROX COMPANY

430.000 NHEU Local 70.745100 0.00 4.30 0.00 30,424.691.000000

Base 70.745100 0.00 4.30 0.00 30,424.69

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,200.000 NHHY Local 66.290000 0.00 9.84 0.00 543,587.841.000000

Base 66.290000 0.00 9.84 0.00 543,587.84

189054109 Total

14.14 0.000.008,630.000 Local 574,012.53

Base 0.00 14.14 0.00 574,012.53

COMMON STOCK USD.0118911Q102 08 Apr 2011 13 Apr 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYCLOUD PEAK ENERGY INC

8,100.000 NHDX Local 21.303400 0.00 243.00 0.00 172,800.541.000000

Base 21.303400 0.00 243.00 0.00 172,800.54

08 Apr 2011 13 Apr 2011 USD/DTC 0.01WEEDEN + CO.

10,000.000 NHDX Local 21.313600 0.00 100.00 0.00 213,236.001.000000

Base 21.313600 0.00 100.00 0.00 213,236.00

12 Apr 2011 15 Apr 2011 USD/DTC 0.01WEEDEN + CO.

5,600.000 NHDX Local 21.294100 0.00 56.00 0.00 119,302.961.000000

Base 21.294100 0.00 56.00 0.00 119,302.96

12 Apr 2011 15 Apr 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

15,300.000 NHDX Local 21.371800 0.00 459.00 0.00 327,447.541.000000

Base 21.371800 0.00 459.00 0.00 327,447.54

13 Apr 2011 18 Apr 2011 USD/DTC 0.01WEEDEN + CO.

4,200.000 NHDX Local 21.121200 0.00 42.00 0.00 88,751.041.000000

Base 21.121200 0.00 42.00 0.00 88,751.04
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13 Apr 2011 18 Apr 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

8,400.000 NHDX Local 21.414100 0.00 252.00 0.00 180,130.441.000000

Base 21.414100 0.00 252.00 0.00 180,130.44

14 Apr 2011 19 Apr 2011 USD/DTC 0.01WEEDEN + CO.

5,000.000 NHDX Local 20.916100 0.00 50.00 0.00 104,630.501.000000

Base 20.916100 0.00 50.00 0.00 104,630.50

14 Apr 2011 19 Apr 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

6,500.000 NHDX Local 20.945800 0.00 195.00 0.00 136,342.701.000000

Base 20.945800 0.00 195.00 0.00 136,342.70

12 May 2011 17 May 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

24,300.000 NHDX Local 20.978900 0.00 486.00 0.00 510,273.271.000000

Base 20.978900 0.00 486.00 0.00 510,273.27

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,000.000 NHHZ Local 20.380000 0.00 3.60 0.00 61,143.601.000000

Base 20.380000 0.00 3.60 0.00 61,143.60

18911Q102 Total

1,886.60 0.000.0090,400.000 Local 1,914,058.59

Base 0.00 1,886.60 0.00 1,914,058.59

COMMON STOCK USD.01189754104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOACH INC

10,000.000 NHEU Local 52.040000 0.00 0.00 0.00 520,400.001.000000

Base 52.040000 0.00 0.00 0.00 520,400.00

COMMON STOCK USD.0119075F106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOBALT INTERNATIONAL ENERGY

6,400.000 NHEU Local 13.180000 0.00 7.68 0.00 84,359.681.000000

Base 13.180000 0.00 7.68 0.00 84,359.68
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COMMON STOCK USD.25191216100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COCA COLA CO/THE

5,800.000 NHEU Local 67.341700 0.00 58.00 0.00 390,639.861.000000

Base 67.341700 0.00 58.00 0.00 390,639.86

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

190.000 NHHY Local 67.742900 0.00 2.85 0.00 12,874.001.000000

Base 67.742900 0.00 2.85 0.00 12,874.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

25,340.000 NHEU Local 64.930000 0.00 30.40 0.00 1,645,356.601.000000

Base 64.930000 0.00 30.40 0.00 1,645,356.60

191216100 Total

91.25 0.000.0031,330.000 Local 2,048,870.46

Base 0.00 91.25 0.00 2,048,870.46

COMMON STOCK USD1.19122T109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COCA COLA ENTERPRISES

840.000 NHEU Local 27.686000 0.00 8.40 0.00 23,264.641.000000

Base 27.686000 0.00 8.40 0.00 23,264.64

19 Apr 2011 25 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

16,830.000 NHEZ Local 27.789500 0.00 673.20 0.00 468,370.491.000000

Base 27.789500 0.00 673.20 0.00 468,370.49

20 Apr 2011 26 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

11,219.000 NHEZ Local 28.210800 0.00 448.76 0.00 316,945.731.000000

Base 28.210800 0.00 448.76 0.00 316,945.73

02 May 2011 05 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

28,659.000 NHEZ Local 28.740600 0.00 1,146.36 0.00 824,823.221.000000

Base 28.740600 0.00 1,146.36 0.00 824,823.22
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,640.000 NHEU Local 28.340000 0.00 3.16 0.00 74,820.761.000000

Base 28.340000 0.00 3.16 0.00 74,820.76

19122T109 Total

2,279.88 0.000.0060,188.000 Local 1,708,224.84

Base 0.00 2,279.88 0.00 1,708,224.84

COMMON STOCK USD.01192446102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COGNIZANT TECH SOLUTIONS A

1,220.000 NHEU Local 82.406700 0.00 12.20 0.00 100,548.371.000000

Base 82.406700 0.00 12.20 0.00 100,548.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

620.000 NHEU Local 71.140000 0.00 0.74 0.00 44,107.541.000000

Base 71.140000 0.00 0.74 0.00 44,107.54

192446102 Total

12.94 0.000.001,840.000 Local 144,655.91

Base 0.00 12.94 0.00 144,655.91

COMMON STOCK USD1.192576106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOHU INC

500.000 NHHZ Local 12.470000 0.00 0.60 0.00 6,235.601.000000

Base 12.470000 0.00 0.60 0.00 6,235.60

COMMON STOCK19259P300 16 May 2011 19 May 2011 USD/DTC 0.05BNY CONVERGEXCOINSTAR INC

2,408.000 NHIB Local 54.114300 0.00 120.40 0.00 130,427.631.000000

Base 54.114300 0.00 120.40 0.00 130,427.63

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,180.000 NHDU Local 53.107700 0.00 23.60 0.00 62,690.691.000000

Base 53.107700 0.00 23.60 0.00 62,690.69
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09 Jun 2011 14 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,551.000 NHDU Local 47.707800 0.00 7.76 0.00 74,002.561.000000

Base 47.707800 0.00 7.76 0.00 74,002.56

09 Jun 2011 14 Jun 2011 USD/DTC 0.02LIQUIDNETINC

1,619.000 NHDU Local 49.195000 0.00 29.95 0.00 79,676.661.000000

Base 49.195000 0.00 29.95 0.00 79,676.66

19259P300 Total

181.71 0.000.006,758.000 Local 346,797.54

Base 0.00 181.71 0.00 346,797.54

COMMON STOCK USD.01193068103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOLDWATER CREEK INC

8,300.000 NHHZ Local 1.310000 0.00 9.96 0.00 10,882.961.000000

Base 1.310000 0.00 9.96 0.00 10,882.96

COMMON STOCK USD1.194162103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COLGATE PALMOLIVE CO

1,630.000 NHEU Local 80.442600 0.00 16.30 0.00 131,137.741.000000

Base 80.442600 0.00 16.30 0.00 131,137.74

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

560.000 NHDM Local 81.230000 0.00 8.40 0.00 45,497.201.000000

Base 81.230000 0.00 8.40 0.00 45,497.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,230.000 NHEU Local 85.460000 0.00 2.67 0.00 190,578.471.000000

Base 85.460000 0.00 2.67 0.00 190,578.47

194162103 Total

27.37 0.000.004,420.000 Local 367,213.41

Base 0.00 27.37 0.00 367,213.41
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COMMON STOCK USD.0119421W100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOLLECTIVE BRANDS INC

5,700.000 NHHZ Local 14.720000 0.00 6.84 0.00 83,910.841.000000

Base 14.720000 0.00 6.84 0.00 83,910.84

REIT USD.01195872106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOLONIAL PROPERTIES TRUST

300.000 NHHZ Local 19.800000 0.00 0.36 0.00 5,940.361.000000

Base 19.800000 0.00 0.36 0.00 5,940.36

REIT USD.0119624R106 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COLONY FINANCIAL INC

2,200.000 NHHZ Local 18.509100 0.00 33.00 0.00 40,753.021.000000

Base 18.509100 0.00 33.00 0.00 40,753.02

COMMON STOCK NPV197236102 18 May 2011 23 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCCOLUMBIA BANKING SYSTEM INC

2,504.000 NHDU Local 18.150400 0.00 12.52 0.00 45,461.121.000000

Base 18.150400 0.00 12.52 0.00 45,461.12

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

17,216.000 NHDU Local 18.198800 0.00 299.56 0.00 313,610.101.000000

Base 18.198800 0.00 299.56 0.00 313,610.10

197236102 Total

312.08 0.000.0019,720.000 Local 359,071.22

Base 0.00 312.08 0.00 359,071.22

COMMON STOCK USD.01197779101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOLUMBIA LABORATORIES INC

1,900.000 NHHZ Local 3.230000 0.00 2.28 0.00 6,139.281.000000

Base 3.230000 0.00 2.28 0.00 6,139.28

COMMON STOCK USD1.20030N101 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.COMCAST CORP CLASS A

1,030.000 NHHY Local 24.783200 0.00 15.45 0.00 25,542.151.000000

Base 24.783200 0.00 15.45 0.00 25,542.15
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

850.000 NHHY Local 24.988200 0.00 12.75 0.00 21,252.721.000000

Base 24.988200 0.00 12.75 0.00 21,252.72

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

70,170.000 NHEU Local 23.580000 0.00 84.20 0.00 1,654,692.801.000000

Base 23.580000 0.00 84.20 0.00 1,654,692.80

20030N101 Total

112.40 0.000.0072,050.000 Local 1,701,487.67

Base 0.00 112.40 0.00 1,701,487.67

COMMON STOCK USD1.203607106 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COMMUNITY BANK SYSTEM INC

410.000 NHHZ Local 24.341400 0.00 6.15 0.00 9,986.121.000000

Base 24.341400 0.00 6.15 0.00 9,986.12

COMMON STOCK USD.01203668108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COMMUNITY HEALTH SYSTEMS INC

310.000 NHEU Local 40.308100 0.00 3.10 0.00 12,498.611.000000

Base 40.308100 0.00 3.10 0.00 12,498.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,230.000 NHHY Local 24.270000 0.00 5.07 0.00 102,667.171.000000

Base 24.270000 0.00 5.07 0.00 102,667.17

203668108 Total

8.17 0.000.004,540.000 Local 115,165.78

Base 0.00 8.17 0.00 115,165.78

COMMON STOCK USD.05203900105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMMUNICATIONS SYSTEMS INC

900.000 NHHZ Local 16.390000 0.00 1.08 0.00 14,752.081.000000

Base 16.390000 0.00 1.08 0.00 14,752.08
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COMMON STOCK USD.01204166102 05 May 2011 05 May 2011 USD/DTCSTOCK DISTRIBUTIONCOMMVAULT SYSTEMS INC

11,386.000 NHEL Local 36.770000 0.00 0.00 0.00 418,663.221.000000

Base 36.770000 0.00 0.00 0.00 418,663.22

COMMON STOCK USD.0120451N101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COMPASS MINERALS INTERNATION

160.000 NHEU Local 95.100000 0.00 1.60 0.00 15,217.601.000000

Base 95.100000 0.00 1.60 0.00 15,217.60

COMMON STOCK NPV20451Q104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMPASS DIVERSIFIED HOLDINGS

800.000 NHHZ Local 16.070000 0.00 0.96 0.00 12,856.961.000000

Base 16.070000 0.00 0.96 0.00 12,856.96

COMMON STOCK USD.0120453E109 28 Jun 2011 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCCOMPLETE PRODUCTION SERVICES

1,020.000 NHHO Local 30.783400 0.00 30.60 0.00 31,429.671.000000

Base 30.783400 0.00 30.60 0.00 31,429.67

COMMON STOCK USD.01205638109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOMPUWARE CORP

1,900.000 NHEU Local 9.400000 0.00 2.28 0.00 17,862.281.000000

Base 9.400000 0.00 2.28 0.00 17,862.28

COMMON STOCK USD.5205768203 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMSTOCK RESOURCES INC

6,500.000 NHHZ Local 27.330000 0.00 7.80 0.00 177,652.801.000000

Base 27.330000 0.00 7.80 0.00 177,652.80

COMMON STOCK USD.1205826209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMTECH TELECOMMUNICATIONS

1,250.000 NHHZ Local 26.730000 0.00 1.50 0.00 33,414.001.000000

Base 26.730000 0.00 1.50 0.00 33,414.00

COMMON STOCK USD5.205887102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCONAGRA FOODS INC

390.000 NHEU Local 25.200000 0.00 0.46 0.00 9,828.461.000000

Base 25.200000 0.00 0.46 0.00 9,828.46
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COMMON STOCK205944101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CON WAY INC

350.000 NHHY Local 39.040800 0.00 5.25 0.00 13,669.531.000000

Base 39.040800 0.00 5.25 0.00 13,669.53

COMMON STOCK20605P101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CONCHO RESOURCES INC

420.000 NHEU Local 108.198100 0.00 4.20 0.00 45,447.401.000000

Base 108.198100 0.00 4.20 0.00 45,447.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 85.730000 0.00 0.24 0.00 17,146.241.000000

Base 85.730000 0.00 0.24 0.00 17,146.24

20605P101 Total

4.44 0.000.00620.000 Local 62,593.64

Base 0.00 4.44 0.00 62,593.64

COMMON STOCK USD.01207410101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CONMED CORP

140.000 NHHZ Local 28.051100 0.00 2.10 0.00 3,929.251.000000

Base 28.051100 0.00 2.10 0.00 3,929.25

COMMON STOCK USD.01208242107 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CONN S INC

560.000 NHHZ Local 6.143600 0.00 8.40 0.00 3,448.821.000000

Base 6.143600 0.00 8.40 0.00 3,448.82

COMMON STOCK USD.0120825C104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CONOCOPHILLIPS

2,180.000 NHEU Local 79.664600 0.00 21.80 0.00 173,690.631.000000

Base 79.664600 0.00 21.80 0.00 173,690.63

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHHY Local 79.991500 0.00 5.10 0.00 27,202.211.000000

Base 79.991500 0.00 5.10 0.00 27,202.21
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

270.000 NHHY Local 72.490000 0.00 4.05 0.00 19,576.351.000000

Base 72.490000 0.00 4.05 0.00 19,576.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

35,900.000 NHHY Local 71.430000 0.00 43.08 0.00 2,564,380.081.000000

Base 71.430000 0.00 43.08 0.00 2,564,380.08

20825C104 Total

74.03 0.000.0038,690.000 Local 2,784,849.27

Base 0.00 74.03 0.00 2,784,849.27

COMMON STOCK USD.0120854P109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CONSOL ENERGY INC

480.000 NHEU Local 53.585400 0.00 4.80 0.00 25,725.791.000000

Base 53.585400 0.00 4.80 0.00 25,725.79

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,110.000 NHDM Local 51.170000 0.00 16.65 0.00 56,815.351.000000

Base 51.170000 0.00 16.65 0.00 56,815.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,300.000 NHEU Local 46.870000 0.00 8.76 0.00 342,159.761.000000

Base 46.870000 0.00 8.76 0.00 342,159.76

20854P109 Total

30.21 0.000.008,890.000 Local 424,700.90

Base 0.00 30.21 0.00 424,700.90

COMMON STOCK USD.0421075N204 18 Apr 2011 21 Apr 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.CONTANGO OIL + GAS

250.000 NHDX Local 59.710700 0.00 7.50 0.00 14,935.181.000000

Base 59.710700 0.00 7.50 0.00 14,935.18
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27 Apr 2011 02 May 2011 USD/DTC 0.01KNIGHT DIRECT LLC

700.000 NHDX Local 59.503300 0.00 4.90 0.00 41,657.211.000000

Base 59.503300 0.00 4.90 0.00 41,657.21

03 May 2011 06 May 2011 USD/DTC 0.01WEEDEN + CO.

1,300.000 NHDX Local 59.476800 0.00 13.00 0.00 77,332.841.000000

Base 59.476800 0.00 13.00 0.00 77,332.84

04 May 2011 09 May 2011 USD/DTC 0.01WEEDEN + CO.

2,000.000 NHDX Local 58.368900 0.00 20.00 0.00 116,757.801.000000

Base 58.368900 0.00 20.00 0.00 116,757.80

05 May 2011 10 May 2011 USD/DTC 0.01WEEDEN + CO.

1,900.000 NHDX Local 57.258200 0.00 19.00 0.00 108,809.581.000000

Base 57.258200 0.00 19.00 0.00 108,809.58

06 May 2011 11 May 2011 USD/DTC 0.01WEEDEN + CO.

1,050.000 NHDX Local 58.352100 0.00 10.50 0.00 61,280.211.000000

Base 58.352100 0.00 10.50 0.00 61,280.21

21075N204 Total

74.90 0.000.007,200.000 Local 420,772.82

Base 0.00 74.90 0.00 420,772.82

COMMON STOCK USD.01212015101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CONTINENTAL RESOURCES INC/OK

240.000 NHEU Local 72.512500 0.00 2.40 0.00 17,405.401.000000

Base 72.512500 0.00 2.40 0.00 17,405.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHEU Local 60.510000 0.00 0.72 0.00 36,306.721.000000

Base 60.510000 0.00 0.72 0.00 36,306.72
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212015101 Total

3.12 0.000.00840.000 Local 53,712.12

Base 0.00 3.12 0.00 53,712.12

COMMON STOCK NPV212485106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCONVERGYS CORP

14,410.000 NHHZ Local 13.370000 0.00 17.29 0.00 192,678.991.000000

Base 13.370000 0.00 17.29 0.00 192,678.99

COMMON STOCK USD.1216648402 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOOPER COS INC/THE

220.000 NHEU Local 76.000000 0.00 0.26 0.00 16,720.261.000000

Base 76.000000 0.00 0.26 0.00 16,720.26

REIT USD.0121870Q105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCORESITE REALTY CORP

200.000 NHHZ Local 16.700000 0.00 0.24 0.00 3,340.241.000000

Base 16.700000 0.00 0.24 0.00 3,340.24

COMMON STOCK218868107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCORINTHIAN COLLEGES INC

10,700.000 NHHZ Local 4.140000 0.00 12.84 0.00 44,310.841.000000

Base 4.140000 0.00 12.84 0.00 44,310.84

COMMON STOCK USD.01219023108 05 Apr 2011 08 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCORN PRODUCTS INTL INC

200.000 NHDF Local 52.438300 0.00 1.40 0.00 10,489.061.000000

Base 52.438300 0.00 1.40 0.00 10,489.06

07 Apr 2011 12 Apr 2011 USD/DTC 0.02LIQUIDNETINC

200.000 NHDF Local 51.555800 0.00 3.00 0.00 10,314.161.000000

Base 51.555800 0.00 3.00 0.00 10,314.16

08 Apr 2011 13 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHDF Local 51.815400 0.00 1.40 0.00 10,364.481.000000

Base 51.815400 0.00 1.40 0.00 10,364.48
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05 May 2011 10 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

300.000 NHDF Local 53.570000 0.00 2.25 0.00 16,073.251.000000

Base 53.570000 0.00 2.25 0.00 16,073.25

06 May 2011 11 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

400.000 NHDF Local 53.640900 0.00 3.00 0.00 21,459.361.000000

Base 53.640900 0.00 3.00 0.00 21,459.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,600.000 NHEU Local 53.560000 0.00 4.32 0.00 192,820.321.000000

Base 53.560000 0.00 4.32 0.00 192,820.32

219023108 Total

15.37 0.000.004,900.000 Local 261,520.63

Base 0.00 15.37 0.00 261,520.63

COMMON STOCK USD.5219350105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CORNING INC

910.000 NHEU Local 20.635700 0.00 9.10 0.00 18,787.591.000000

Base 20.635700 0.00 9.10 0.00 18,787.59

19 May 2011 24 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

39,200.000 NHDF Local 20.076600 0.00 784.00 0.00 787,786.721.000000

Base 20.076600 0.00 784.00 0.00 787,786.72

20 May 2011 25 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

50,000.000 NHDF Local 19.822400 0.00 1,000.00 0.00 992,120.001.000000

Base 19.822400 0.00 1,000.00 0.00 992,120.00

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

910.000 NHHY Local 19.766400 0.00 13.65 0.00 18,001.071.000000

Base 19.766400 0.00 13.65 0.00 18,001.07
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,690.000 NHHY Local 17.550000 0.00 12.82 0.00 187,622.321.000000

Base 17.550000 0.00 12.82 0.00 187,622.32

219350105 Total

1,819.57 0.000.00101,710.000 Local 2,004,317.70

Base 0.00 1,819.57 0.00 2,004,317.70

REIT USD.0122002T108 18 May 2011 23 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INCCORPORATE OFFICE PROPERTIES

3,880.000 NHDU Local 34.481700 0.00 116.40 0.00 133,905.401.000000

Base 34.481700 0.00 116.40 0.00 133,905.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,300.000 NHEU Local 31.150000 0.00 1.56 0.00 40,496.561.000000

Base 31.150000 0.00 1.56 0.00 40,496.56

29 Jun 2011 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,575.000 NHEX Local 31.213800 0.00 63.00 0.00 49,224.741.000000

Base 31.213800 0.00 63.00 0.00 49,224.74

22002T108 Total

180.96 0.000.006,755.000 Local 223,626.70

Base 0.00 180.96 0.00 223,626.70

COMMON STOCK USD.0122025Y407 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCORRECTIONS CORP OF AMERICA

1,690.000 NHHY Local 20.820000 0.00 2.02 0.00 35,187.821.000000

Base 20.820000 0.00 2.02 0.00 35,187.82

COMMON STOCK USD.01221485105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOST PLUS INC/CALIFORNIA

1,000.000 NHHZ Local 10.210000 0.00 1.20 0.00 10,211.201.000000

Base 10.210000 0.00 1.20 0.00 10,211.20
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COMMON STOCK22160K105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COSTCO WHOLESALE CORP

1,680.000 NHEU Local 74.146000 0.00 16.80 0.00 124,582.081.000000

Base 74.146000 0.00 16.80 0.00 124,582.08

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

280.000 NHEU Local 79.130000 0.00 0.33 0.00 22,156.731.000000

Base 79.130000 0.00 0.33 0.00 22,156.73

22160K105 Total

17.13 0.000.001,960.000 Local 146,738.81

Base 0.00 17.13 0.00 146,738.81

COMMON STOCK USD.0122284P105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOVENANT TRANSPORT GRP CL A

1,100.000 NHHZ Local 7.990000 0.00 1.32 0.00 8,790.321.000000

Base 7.990000 0.00 1.32 0.00 8,790.32

COMMON STOCK USD.01223622101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOWEN GROUP INC CLASS A

3,900.000 NHHZ Local 3.800000 0.00 4.68 0.00 14,824.681.000000

Base 3.800000 0.00 4.68 0.00 14,824.68

COMMON STOCK224122101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCRAFT BREWERS ALLIANCE INC

900.000 NHHZ Local 8.770000 0.00 1.08 0.00 7,894.081.000000

Base 8.770000 0.00 1.08 0.00 7,894.08

COMMON STOCK USD.01225223304 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCRAY INC

2,030.000 NHHZ Local 6.280000 0.00 2.44 0.00 12,750.841.000000

Base 6.280000 0.00 2.44 0.00 12,750.84

COMMON STOCK225447101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CREE INC

500.000 NHEU Local 45.854000 0.00 5.00 0.00 22,932.001.000000

Base 45.854000 0.00 5.00 0.00 22,932.00
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,300.000 NHHY Local 33.960000 0.00 8.76 0.00 247,916.761.000000

Base 33.960000 0.00 8.76 0.00 247,916.76

225447101 Total

13.76 0.000.007,800.000 Local 270,848.76

Base 0.00 13.76 0.00 270,848.76

REIT USD.01226553105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CREXUS INVESTMENT CORP

5,320.000 NHHZ Local 11.520700 0.00 79.80 0.00 61,369.921.000000

Base 11.520700 0.00 79.80 0.00 61,369.92

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

600.000 NHHZ Local 10.950000 0.00 0.72 0.00 6,570.721.000000

Base 10.950000 0.00 0.72 0.00 6,570.72

226553105 Total

80.52 0.000.005,920.000 Local 67,940.64

Base 0.00 80.52 0.00 67,940.64

COMMON STOCK22662K207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCRIMSON EXPLORATION INC

3,000.000 NHHZ Local 3.220000 0.00 3.60 0.00 9,663.601.000000

Base 3.220000 0.00 3.60 0.00 9,663.60

COMMON STOCK USD.01228227104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CROWN CASTLE INTL CORP

960.000 NHEU Local 43.089600 0.00 9.60 0.00 41,375.621.000000

Base 43.089600 0.00 9.60 0.00 41,375.62

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 40.600000 0.00 0.36 0.00 12,180.361.000000

Base 40.600000 0.00 0.36 0.00 12,180.36
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228227104 Total

9.96 0.000.001,260.000 Local 53,555.98

Base 0.00 9.96 0.00 53,555.98

COMMON STOCK USD5.228368106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CROWN HOLDINGS INC

690.000 NHEU Local 38.679000 0.00 6.90 0.00 26,695.411.000000

Base 38.679000 0.00 6.90 0.00 26,695.41

COMMON STOCK USD.01228411104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCROWN MEDIA HOLDINGS CLASS A

1,400.000 NHHZ Local 1.880000 0.00 1.68 0.00 2,633.681.000000

Base 1.880000 0.00 1.68 0.00 2,633.68

COMMON STOCK USD2.5231021106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CUMMINS INC

790.000 NHEU Local 111.948400 0.00 7.90 0.00 88,447.141.000000

Base 111.948400 0.00 7.90 0.00 88,447.14

COMMON STOCK USD.01231269101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCURIS INC

3,060.000 NHHZ Local 3.580000 0.00 3.67 0.00 10,958.471.000000

Base 3.580000 0.00 3.67 0.00 10,958.47

COMMON STOCK232572107 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CYMER INC

80.000 NHHZ Local 48.855300 0.00 1.20 0.00 3,909.621.000000

Base 48.855300 0.00 1.20 0.00 3,909.62

COMMON STOCK USD.01232806109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CYPRESS SEMICONDUCTOR CORP

1,240.000 NHEU Local 19.105800 0.00 12.40 0.00 23,703.591.000000

Base 19.105800 0.00 12.40 0.00 23,703.59

REIT USD.0123281A307 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCYPRESS SHARPRIDGE INVESTMEN

1,400.000 NHHZ Local 12.670000 0.00 1.68 0.00 17,739.681.000000

Base 12.670000 0.00 1.68 0.00 17,739.68
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COMMON STOCK USD.01232820100 07 Jun 2011 10 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCYTEC INDUSTRIES INC

2,390.000 NHHO Local 53.730900 0.00 95.60 0.00 128,512.451.000000

Base 53.730900 0.00 95.60 0.00 128,512.45

COMMON STOCK23283K105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCYTORI THERAPEUTICS INC

1,790.000 NHHZ Local 4.850000 0.00 2.15 0.00 8,683.651.000000

Base 4.850000 0.00 2.15 0.00 8,683.65

REIT USD.01233153105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DCT INDUSTRIAL TRUST INC

650.000 NHHZ Local 5.726100 0.00 9.75 0.00 3,731.721.000000

Base 5.726100 0.00 9.75 0.00 3,731.72

COMMON STOCK233162502 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDDI CORP

1,300.000 NHHZ Local 9.100000 0.00 1.56 0.00 11,831.561.000000

Base 9.100000 0.00 1.56 0.00 11,831.56

COMMON STOCK23326R109 16 Jun 2011 21 Jun 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.DG FASTCHANNEL INC

8,550.000 NHDX Local 27.793000 0.00 171.00 0.00 237,801.151.000000

Base 27.793000 0.00 171.00 0.00 237,801.15

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

870.000 NHHZ Local 30.310000 0.00 1.04 0.00 26,370.741.000000

Base 30.310000 0.00 1.04 0.00 26,370.74

23326R109 Total

172.04 0.000.009,420.000 Local 264,171.89

Base 0.00 172.04 0.00 264,171.89

COMMON STOCK USD.01233293109 19 Apr 2011 25 Apr 2011 USD/DTC 0.04GARDNER RICH & CODPL INC

5,674.000 NHEZ Local 27.547800 0.00 226.96 0.00 156,533.181.000000

Base 27.547800 0.00 226.96 0.00 156,533.18
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COMMON STOCK USD.01233326107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DST SYSTEMS INC

230.000 NHEU Local 53.685700 0.00 2.30 0.00 12,350.011.000000

Base 53.685700 0.00 2.30 0.00 12,350.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,120.000 NHHY Local 51.120000 0.00 2.54 0.00 108,376.941.000000

Base 51.120000 0.00 2.54 0.00 108,376.94

233326107 Total

4.84 0.000.002,350.000 Local 120,726.95

Base 0.00 4.84 0.00 120,726.95

COMMON STOCK NPV23334L102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDSW INC CLASS A

1,200.000 NHEU Local 49.490000 0.00 1.44 0.00 59,389.441.000000

Base 49.490000 0.00 1.44 0.00 59,389.44

23399F925 20 Jun 2011 20 Jun 2011 USD/BOSCAPITAL CALLDLJ MERCHANT BANKING PART III

39,268.050 NHEL Local 1.000000 0.00 0.00 0.00 39,268.051.000000

Base 1.000000 0.00 0.00 0.00 39,268.05

COMMON STOCK USD.01235825205 21 Jun 2011 24 Jun 2011 USD/DTC 0.02INSTINETDANA HOLDING CORP

1,650.000 NHHO Local 16.791600 0.00 33.00 0.00 27,739.141.000000

Base 16.791600 0.00 33.00 0.00 27,739.14

COMMON STOCK USD.01235851102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DANAHER CORP

2,180.000 NHEU Local 52.571600 0.00 21.80 0.00 114,627.891.000000

Base 52.571600 0.00 21.80 0.00 114,627.89

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,170.000 NHDM Local 51.575700 0.00 17.55 0.00 60,361.121.000000

Base 51.575700 0.00 17.55 0.00 60,361.12
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,000.000 NHEU Local 51.310000 0.00 4.80 0.00 205,244.801.000000

Base 51.310000 0.00 4.80 0.00 205,244.80

235851102 Total

44.15 0.000.007,350.000 Local 380,233.81

Base 0.00 44.15 0.00 380,233.81

COMMON STOCK USD.01236442109 24 Jun 2011 OPEN USD/DTC6 INSTINETDANVERS BANCORP INC

110.000 NHHZ Local 21.230000 0.00 0.13 0.00 2,335.431.000000

Base 21.230000 0.00 0.13 0.00 2,335.43

COMMON STOCK NPV237194105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DARDEN RESTAURANTS INC

640.000 NHEU Local 48.753400 0.00 6.40 0.00 31,208.581.000000

Base 48.753400 0.00 6.40 0.00 31,208.58

COMMON STOCK23918K108 21 Apr 2011 27 Apr 2011 USD/DTC 0.02LIQUIDNETINCDAVITA INC

51,300.000 NHDZ Local 87.737100 0.00 1,026.00 0.00 4,501,939.231.000000

Base 87.737100 0.00 1,026.00 0.00 4,501,939.23

06 Jun 2011 09 Jun 2011 USD/DTC 0.04HEEVERS &CO. INC.

27,400.000 NHDZ Local 83.112900 0.00 1,096.00 0.00 2,278,389.461.000000

Base 83.112900 0.00 1,096.00 0.00 2,278,389.46

23918K108 Total

2,122.00 0.000.0078,700.000 Local 6,780,328.69

Base 0.00 2,122.00 0.00 6,780,328.69

COMMON STOCK USD.01243537107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDECKERS OUTDOOR CORP

2,300.000 NHEU Local 83.040000 0.00 2.76 0.00 190,994.761.000000

Base 83.040000 0.00 2.76 0.00 190,994.76
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COMMON STOCK USD1.244199105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DEERE + CO

1,580.000 NHEU Local 98.706300 0.00 15.80 0.00 155,971.751.000000

Base 98.706300 0.00 15.80 0.00 155,971.75

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHDM Local 97.024900 0.00 7.05 0.00 45,608.751.000000

Base 97.024900 0.00 7.05 0.00 45,608.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,620.000 NHEU Local 79.980000 0.00 1.94 0.00 129,569.541.000000

Base 79.980000 0.00 1.94 0.00 129,569.54

244199105 Total

24.79 0.000.003,670.000 Local 331,150.04

Base 0.00 24.79 0.00 331,150.04

COMMON STOCK USD.0124702R101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DELL INC

6,300.000 NHEU Local 14.306500 0.00 63.00 0.00 90,193.951.000000

Base 14.306500 0.00 63.00 0.00 90,193.95

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

30,650.000 NHHY Local 15.930000 0.00 36.78 0.00 488,291.281.000000

Base 15.930000 0.00 36.78 0.00 488,291.28

24702R101 Total

99.78 0.000.0036,950.000 Local 578,485.23

Base 0.00 99.78 0.00 578,485.23

COMMON STOCK USD.01247131105 24 May 2011 27 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHDELPHI FINANCIAL GROUP CL A

1,600.000 NHHO Local 28.285200 0.00 64.00 0.00 45,320.321.000000

Base 28.285200 0.00 64.00 0.00 45,320.32
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COMMON STOCK247361702 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DELTA AIR LINES INC

3,090.000 NHEU Local 9.806000 0.00 30.90 0.00 30,331.441.000000

Base 9.806000 0.00 30.90 0.00 30,331.44

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

23,910.000 NHHY Local 9.430000 0.00 28.69 0.00 225,499.991.000000

Base 9.430000 0.00 28.69 0.00 225,499.99

247361702 Total

59.59 0.000.0027,000.000 Local 255,831.43

Base 0.00 59.59 0.00 255,831.43

COMMON STOCK USD.01247907207 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DELTA PETROLEUM CORP

4,780.000 NHHZ Local 0.771900 0.00 71.70 0.00 3,761.381.000000

Base 0.771900 0.00 71.70 0.00 3,761.38

COMMON STOCK247916208 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDENBURY RESOURCES INC

19,500.000 NHEU Local 18.700000 0.00 23.40 0.00 364,673.401.000000

Base 18.700000 0.00 23.40 0.00 364,673.40

COMMON STOCK24823Q107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DENDREON CORP

660.000 NHEU Local 37.125500 0.00 6.60 0.00 24,509.431.000000

Base 37.125500 0.00 6.60 0.00 24,509.43

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

270.000 NHEU Local 38.650000 0.00 0.32 0.00 10,435.821.000000

Base 38.650000 0.00 0.32 0.00 10,435.82

24823Q107 Total

6.92 0.000.00930.000 Local 34,945.25

Base 0.00 6.92 0.00 34,945.25
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COMMON STOCK USD.0124869P104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDENNY S CORP

3,740.000 NHHZ Local 3.820000 0.00 4.49 0.00 14,291.291.000000

Base 3.820000 0.00 4.49 0.00 14,291.29

COMMON STOCK USD.01249030107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DENTSPLY INTERNATIONAL INC

660.000 NHEU Local 37.081500 0.00 6.60 0.00 24,480.391.000000

Base 37.081500 0.00 6.60 0.00 24,480.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,900.000 NHHY Local 37.390000 0.00 7.08 0.00 220,608.081.000000

Base 37.390000 0.00 7.08 0.00 220,608.08

249030107 Total

13.68 0.000.006,560.000 Local 245,088.47

Base 0.00 13.68 0.00 245,088.47

COMMON STOCK USD.125179M103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DEVON ENERGY CORPORATION

550.000 NHDM Local 90.515500 0.00 8.25 0.00 49,791.781.000000

Base 90.515500 0.00 8.25 0.00 49,791.78

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHHY Local 88.962500 0.00 2.40 0.00 14,236.401.000000

Base 88.962500 0.00 2.40 0.00 14,236.40

25179M103 Total

10.65 0.000.00710.000 Local 64,028.18

Base 0.00 10.65 0.00 64,028.18

COMMON STOCK USD.01251893103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DEVRY INC

300.000 NHEU Local 56.040000 0.00 3.00 0.00 16,815.001.000000

Base 56.040000 0.00 3.00 0.00 16,815.00
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02 Jun 2011 07 Jun 2011 USD/DTC 0.02LIQUIDNETINC

15,463.000 NHDZ Local 61.976600 0.00 309.26 0.00 958,653.431.000000

Base 61.976600 0.00 309.26 0.00 958,653.43

02 Jun 2011 07 Jun 2011 USD/DTC 0.04JMP SECURITIES

11,879.000 NHDZ Local 61.539200 0.00 475.16 0.00 731,499.321.000000

Base 61.539200 0.00 475.16 0.00 731,499.32

03 Jun 2011 08 Jun 2011 USD/DTC 0.04JMP SECURITIES

11,358.000 NHDZ Local 60.860300 0.00 454.32 0.00 691,705.611.000000

Base 60.860300 0.00 454.32 0.00 691,705.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHHY Local 57.570000 0.00 1.08 0.00 51,814.081.000000

Base 57.570000 0.00 1.08 0.00 51,814.08

251893103 Total

1,242.82 0.000.0039,900.000 Local 2,450,487.44

Base 0.00 1,242.82 0.00 2,450,487.44

COMMON STOCK252603105 04 May 2011 09 May 2011 USD/DTC 0.05BNY CONVERGEXDIAMOND FOODS INC

6,214.000 NHIB Local 65.001200 0.00 310.70 0.00 404,228.161.000000

Base 65.001200 0.00 310.70 0.00 404,228.16

09 May 2011 12 May 2011 USD/DTC 0.03HEEVERS &CO. INC.

3,087.000 NHIB Local 65.192200 0.00 92.61 0.00 201,340.931.000000

Base 65.192200 0.00 92.61 0.00 201,340.93

11 May 2011 16 May 2011 USD/DTC 0.05BNY CONVERGEX

1,890.000 NHIB Local 66.077500 0.00 94.50 0.00 124,980.981.000000

Base 66.077500 0.00 94.50 0.00 124,980.98
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16 May 2011 19 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

800.000 NHIB Local 68.161100 0.00 8.00 0.00 54,536.881.000000

Base 68.161100 0.00 8.00 0.00 54,536.88

252603105 Total

505.81 0.000.0011,991.000 Local 785,086.95

Base 0.00 505.81 0.00 785,086.95

COMMON STOCK USD.0125271C102 11 Apr 2011 14 Apr 2011 USD/DTC 0.04MR BEAL &COMPANYDIAMOND OFFSHORE DRILLING

6,702.000 NHEZ Local 78.759700 0.00 268.08 0.00 528,115.591.000000

Base 78.759700 0.00 268.08 0.00 528,115.59

12 Apr 2011 15 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

3,453.000 NHEZ Local 76.130900 0.00 138.12 0.00 263,018.121.000000

Base 76.130900 0.00 138.12 0.00 263,018.12

16 May 2011 19 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

11,632.000 NHEZ Local 70.627100 0.00 465.28 0.00 821,999.711.000000

Base 70.627100 0.00 465.28 0.00 821,999.71

10 Jun 2011 15 Jun 2011 USD/DTC 0.02PIPER JAFFRAY

2,283.000 NHEZ Local 68.498600 0.00 45.66 0.00 156,427.961.000000

Base 68.498600 0.00 45.66 0.00 156,427.96

14 Jun 2011 17 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

2,303.000 NHEZ Local 68.512600 0.00 69.09 0.00 157,853.611.000000

Base 68.512600 0.00 69.09 0.00 157,853.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHEU Local 67.710000 0.00 1.32 0.00 74,482.321.000000

Base 67.710000 0.00 1.32 0.00 74,482.32
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25271C102 Total

987.55 0.000.0027,473.000 Local 2,001,897.31

Base 0.00 987.55 0.00 2,001,897.31

REIT USD.01252784301 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIAMONDROCK HOSPITALITY CO

330.000 NHHZ Local 11.001500 0.00 4.95 0.00 3,635.451.000000

Base 11.001500 0.00 4.95 0.00 3,635.45

COMMON STOCK USD.01253393102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DICK S SPORTING GOODS INC

420.000 NHEU Local 40.441900 0.00 4.20 0.00 16,989.801.000000

Base 40.441900 0.00 4.20 0.00 16,989.80

COMMON STOCK253651103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DIEBOLD INC

810.000 NHHY Local 32.197800 0.00 12.15 0.00 26,092.371.000000

Base 32.197800 0.00 12.15 0.00 26,092.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHHY Local 29.980000 0.00 1.08 0.00 26,983.081.000000

Base 29.980000 0.00 1.08 0.00 26,983.08

253651103 Total

13.23 0.000.001,710.000 Local 53,075.45

Base 0.00 13.23 0.00 53,075.45

REIT USD.01253868103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DIGITAL REALTY TRUST INC

640.000 NHEU Local 57.950300 0.00 6.40 0.00 37,094.591.000000

Base 57.950300 0.00 6.40 0.00 37,094.59

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHEU Local 60.640000 0.00 0.72 0.00 36,384.721.000000

Base 60.640000 0.00 0.72 0.00 36,384.72
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253868103 Total

7.12 0.000.001,240.000 Local 73,479.31

Base 0.00 7.12 0.00 73,479.31

COMMON STOCK25389M877 05 May 2011 05 May 2011 USD/DTCSTATE STREET BANK AND TRUSTDIGITALGLOBE INC

5,915.000 NHFN Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.01253922108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDIME COMMUNITY BANCSHARES

400.000 NHHZ Local 14.230000 0.00 0.48 0.00 5,692.481.000000

Base 14.230000 0.00 0.48 0.00 5,692.48

COMMON STOCK NPV254067101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDILLARDS INC CL A

2,400.000 NHHY Local 50.690000 0.00 2.88 0.00 121,658.881.000000

Base 50.690000 0.00 2.88 0.00 121,658.88

COMMON STOCK USD.01254687106 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WALT DISNEY CO/THE

710.000 NHHY Local 42.228800 0.00 10.65 0.00 29,993.101.000000

Base 42.228800 0.00 10.65 0.00 29,993.10

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

590.000 NHHY Local 41.107500 0.00 8.85 0.00 24,262.281.000000

Base 41.107500 0.00 8.85 0.00 24,262.28

254687106 Total

19.50 0.000.001,300.000 Local 54,255.38

Base 0.00 19.50 0.00 54,255.38

COMMON STOCK USD.01254709108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDISCOVER FINANCIAL SERVICES

3,200.000 NHEU Local 24.790000 0.00 3.84 0.00 79,331.841.000000

Base 24.790000 0.00 3.84 0.00 79,331.84
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COMMON STOCK USD.0125470F104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DISCOVERY COMMUNICATIONS A

460.000 NHEU Local 40.526800 0.00 4.60 0.00 18,646.931.000000

Base 40.526800 0.00 4.60 0.00 18,646.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,360.000 NHEU Local 40.220000 0.00 5.23 0.00 175,364.431.000000

Base 40.220000 0.00 5.23 0.00 175,364.43

25470F104 Total

9.83 0.000.004,820.000 Local 194,011.36

Base 0.00 9.83 0.00 194,011.36

COMMON STOCK USD.0125470M109 04 Apr 2011 07 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.DISH NETWORK CORP A

6,000.000 NHDF Local 24.447100 0.00 45.00 0.00 146,727.601.000000

Base 24.447100 0.00 45.00 0.00 146,727.60

13 Apr 2011 18 Apr 2011 USD/DTC 0.01UBS SECURITIES LLC

13,600.000 NHDF Local 23.267000 0.00 95.20 0.00 316,526.401.000000

Base 23.267000 0.00 95.20 0.00 316,526.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,770.000 NHEU Local 28.000000 0.00 10.52 0.00 245,570.521.000000

Base 28.000000 0.00 10.52 0.00 245,570.52

25470M109 Total

150.72 0.000.0028,370.000 Local 708,824.52

Base 0.00 150.72 0.00 708,824.52

COMMON STOCK USD.0125490A101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DIRECTV CLASS A

660.000 NHEU Local 47.157900 0.00 6.60 0.00 31,130.811.000000

Base 47.157900 0.00 6.60 0.00 31,130.81
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23 May 2011 26 May 2011 USD/DTC 0.04GARDNER RICH & CO

16,229.000 NHEZ Local 49.848700 0.00 649.16 0.00 809,643.711.000000

Base 49.848700 0.00 649.16 0.00 809,643.71

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

580.000 NHEU Local 47.750000 0.00 0.69 0.00 27,695.691.000000

Base 47.750000 0.00 0.69 0.00 27,695.69

25490A101 Total

656.45 0.000.0017,469.000 Local 868,470.21

Base 0.00 656.45 0.00 868,470.21

COMMON STOCK25659P402 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDOLAN CO/THE

1,700.000 NHHZ Local 8.260000 0.00 2.04 0.00 14,044.041.000000

Base 8.260000 0.00 2.04 0.00 14,044.04

COMMON STOCK256677105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DOLLAR GENERAL CORP

690.000 NHEU Local 31.526200 0.00 6.90 0.00 21,759.981.000000

Base 31.526200 0.00 6.90 0.00 21,759.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,800.000 NHEU Local 33.440000 0.00 2.16 0.00 60,194.161.000000

Base 33.440000 0.00 2.16 0.00 60,194.16

256677105 Total

9.06 0.000.002,490.000 Local 81,954.14

Base 0.00 9.06 0.00 81,954.14

COMMON STOCK USD.01256746108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DOLLAR TREE INC

360.000 NHEU Local 56.559400 0.00 3.60 0.00 20,364.981.000000

Base 56.559400 0.00 3.60 0.00 20,364.98
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COMMON STOCK NPV25746U109 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DOMINION RESOURCES INC/VA

580.000 NHHY Local 44.554800 0.00 8.70 0.00 25,850.481.000000

Base 44.554800 0.00 8.70 0.00 25,850.48

COMMON STOCK USD.0125754A201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDOMINO S PIZZA INC

1,880.000 NHHZ Local 24.790000 0.00 2.26 0.00 46,607.461.000000

Base 24.790000 0.00 2.26 0.00 46,607.46

COMMON STOCK USD5.257651109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DONALDSON CO INC

420.000 NHEU Local 61.865200 0.00 4.20 0.00 25,987.581.000000

Base 61.865200 0.00 4.20 0.00 25,987.58

COMMON STOCK USD.0125811P886 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDORAL FINANCIAL CORP

15,300.000 NHHZ Local 1.860000 0.00 18.36 0.00 28,476.361.000000

Base 1.860000 0.00 18.36 0.00 28,476.36

COMMON STOCK25848T109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDOT HILL SYSTEMS CORP

6,000.000 NHHZ Local 2.600000 0.00 7.20 0.00 15,607.201.000000

Base 2.600000 0.00 7.20 0.00 15,607.20

COMMON STOCK USD1.260003108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DOVER CORP

640.000 NHEU Local 67.133100 0.00 6.40 0.00 42,971.581.000000

Base 67.133100 0.00 6.40 0.00 42,971.58

27 May 2011 02 Jun 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

22,200.000 NHDZ Local 65.816800 0.00 888.00 0.00 1,462,020.961.000000

Base 65.816800 0.00 888.00 0.00 1,462,020.96

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,720.000 NHEU Local 63.650000 0.00 2.06 0.00 109,480.061.000000

Base 63.650000 0.00 2.06 0.00 109,480.06
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260003108 Total

896.46 0.000.0024,560.000 Local 1,614,472.60

Base 0.00 896.46 0.00 1,614,472.60

COMMON STOCK USD2.5260543103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DOW CHEMICAL CO/THE

1,170.000 NHDM Local 38.372600 0.00 17.55 0.00 44,913.491.000000

Base 38.372600 0.00 17.55 0.00 44,913.49

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

420.000 NHHY Local 38.426000 0.00 6.30 0.00 16,145.221.000000

Base 38.426000 0.00 6.30 0.00 16,145.22

260543103 Total

23.85 0.000.001,590.000 Local 61,058.71

Base 0.00 23.85 0.00 61,058.71

COMMON STOCK USD.0126138E109 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDR PEPPER SNAPPLE GROUP INC

17,000.000 NHEU Local 37.160000 0.00 0.00 0.00 631,720.001.000000

Base 37.160000 0.00 0.00 0.00 631,720.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,550.000 NHEU Local 39.890000 0.00 10.26 0.00 341,069.761.000000

Base 39.890000 0.00 10.26 0.00 341,069.76

26138E109 Total

10.26 0.000.0025,550.000 Local 972,789.76

Base 0.00 10.26 0.00 972,789.76

COMMON STOCK USD.0126153C103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DREAMWORKS ANIMATION SKG A

780.000 NHEU Local 27.633800 0.00 7.80 0.00 21,562.161.000000

Base 27.633800 0.00 7.80 0.00 21,562.16
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,060.000 NHHY Local 20.960000 0.00 6.07 0.00 106,063.671.000000

Base 20.960000 0.00 6.07 0.00 106,063.67

26153C103 Total

13.87 0.000.005,840.000 Local 127,625.83

Base 0.00 13.87 0.00 127,625.83

COMMON STOCK USD.01261608103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DRESSER RAND GROUP INC

850.000 NHEU Local 53.397100 0.00 8.50 0.00 45,396.041.000000

Base 53.397100 0.00 8.50 0.00 45,396.04

16 May 2011 19 May 2011 USD/DTC 0.02ABEL NOSER CORPORATION

1,464.000 NHIB Local 47.376400 0.00 29.28 0.00 69,388.331.000000

Base 47.376400 0.00 29.28 0.00 69,388.33

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

210.000 NHEU Local 50.210000 0.00 0.25 0.00 10,544.351.000000

Base 50.210000 0.00 0.25 0.00 10,544.35

261608103 Total

38.03 0.000.002,524.000 Local 125,328.72

Base 0.00 38.03 0.00 125,328.72

DREYFUS INS CASH ADV26200V104 01 Apr 2011 01 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTDREYFUS CASH ADVANTAGE FUND

0.210 NHFL Local 1.000000 0.00 0.00 0.00 0.211.000000

Base 1.000000 0.00 0.00 0.00 0.21

15 Apr 2011 15 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

0.210 NHFL Local 1.000000 0.00 0.00 0.00 0.211.000000

Base 1.000000 0.00 0.00 0.00 0.21
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02 May 2011 02 May 2011 USD/BOSSTATE STREET BANK AND TRUST

0.030 NHFL Local 1.000000 0.00 0.00 0.00 0.031.000000

Base 1.000000 0.00 0.00 0.00 0.03

16 May 2011 16 May 2011 USD/BOSSTATE STREET BANK AND TRUST

0.300 NHFL Local 1.000000 0.00 0.00 0.00 0.301.000000

Base 1.000000 0.00 0.00 0.00 0.30

15 Jun 2011 15 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

0.310 NHFL Local 1.000000 0.00 0.00 0.00 0.311.000000

Base 1.000000 0.00 0.00 0.00 0.31

17 Jun 2011 17 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

315.630 NHFL Local 1.000000 0.00 0.00 0.00 315.631.000000

Base 1.000000 0.00 0.00 0.00 315.63

26200V104 Total

0.00 0.000.00316.690 Local 316.69

Base 0.00 0.00 0.00 316.69

COMMON STOCK USD.3263534109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.DU PONT (E.I.) DE NEMOURS

1,070.000 NHEU Local 55.258300 0.00 10.70 0.00 59,137.081.000000

Base 55.258300 0.00 10.70 0.00 59,137.08

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,440.000 NHDM Local 55.848000 0.00 21.60 0.00 80,442.721.000000

Base 55.848000 0.00 21.60 0.00 80,442.72

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHHY Local 55.272000 0.00 7.05 0.00 25,984.891.000000

Base 55.272000 0.00 7.05 0.00 25,984.89
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

36,300.000 NHEU Local 51.960000 0.00 43.56 0.00 1,886,191.561.000000

Base 51.960000 0.00 43.56 0.00 1,886,191.56

263534109 Total

82.91 0.000.0039,280.000 Local 2,051,756.25

Base 0.00 82.91 0.00 2,051,756.25

COMMON STOCK26441C105 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DUKE ENERGY CORP

1,410.000 NHHY Local 18.391100 0.00 21.15 0.00 25,952.601.000000

Base 18.391100 0.00 21.15 0.00 25,952.60

REIT USD.00126613Q106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDUPONT FABROS TECHNOLOGY

1,300.000 NHHZ Local 24.870000 0.00 1.56 0.00 32,332.561.000000

Base 24.870000 0.00 1.56 0.00 32,332.56

COMMON STOCK USD.0126746E103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDYAX CORP

2,450.000 NHHZ Local 2.130000 0.00 2.94 0.00 5,221.441.000000

Base 2.130000 0.00 2.94 0.00 5,221.44

COMMON STOCK USD.1268057106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDYNAMICS RESEARCH CORP

1,200.000 NHHZ Local 12.140000 0.00 1.44 0.00 14,569.441.000000

Base 12.140000 0.00 1.44 0.00 14,569.44

REIT USD.0126817Q506 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DYNEX CAPITAL INC

1,200.000 NHHZ Local 10.000000 0.00 18.00 0.00 12,018.001.000000

Base 10.000000 0.00 18.00 0.00 12,018.00

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

500.000 NHHZ Local 9.940000 0.00 0.60 0.00 4,970.601.000000

Base 9.940000 0.00 0.60 0.00 4,970.60
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26817Q506 Total

18.60 0.000.001,700.000 Local 16,988.60

Base 0.00 18.60 0.00 16,988.60

COMMON STOCK USD.01268648102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EMC CORP/MASS

7,600.000 NHEU Local 26.583100 0.00 76.00 0.00 202,107.561.000000

Base 26.583100 0.00 76.00 0.00 202,107.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,400.000 NHEU Local 25.640000 0.00 2.88 0.00 61,538.881.000000

Base 25.640000 0.00 2.88 0.00 61,538.88

268648102 Total

78.88 0.000.0010,000.000 Local 263,646.44

Base 0.00 78.88 0.00 263,646.44

COMMON STOCK USD.0126875P101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EOG RESOURCES INC

1,920.000 NHEU Local 118.545900 0.00 19.20 0.00 227,627.331.000000

Base 118.545900 0.00 19.20 0.00 227,627.33

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

946.000 NHDM Local 115.434800 0.00 14.19 0.00 109,215.511.000000

Base 115.434800 0.00 14.19 0.00 109,215.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

331.000 NHEU Local 98.270000 0.00 0.39 0.00 32,527.761.000000

Base 98.270000 0.00 0.39 0.00 32,527.76

26875P101 Total

33.78 0.000.003,197.000 Local 369,370.60

Base 0.00 33.78 0.00 369,370.60
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COMMON STOCK USD.0126884F102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETESB FINANCIAL CORP

200.000 NHHZ Local 12.240000 0.00 0.24 0.00 2,448.241.000000

Base 12.240000 0.00 0.24 0.00 2,448.24

COMMON STOCK NPV26884L109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EQT CORP

650.000 NHEU Local 50.167500 0.00 6.50 0.00 32,615.381.000000

Base 50.167500 0.00 6.50 0.00 32,615.38

27 Jun 2011 30 Jun 2011 USD/DTC 0.05BNY CONVERGEX

10,772.000 NHIB Local 49.654400 0.00 538.60 0.00 535,415.801.000000

Base 49.654400 0.00 538.60 0.00 535,415.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,900.000 NHHY Local 49.180000 0.00 5.88 0.00 240,987.881.000000

Base 49.180000 0.00 5.88 0.00 240,987.88

26884L109 Total

550.98 0.000.0016,322.000 Local 809,019.06

Base 0.00 550.98 0.00 809,019.06

COMMON STOCK USD.01269246401 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)E TRADE FINANCIAL CORP

2,770.000 NHDM Local 15.918200 0.00 41.55 0.00 44,134.961.000000

Base 15.918200 0.00 41.55 0.00 44,134.96

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHHY Local 13.380000 0.00 1.32 0.00 14,719.321.000000

Base 13.380000 0.00 1.32 0.00 14,719.32

269246401 Total

42.87 0.000.003,870.000 Local 58,854.28

Base 0.00 42.87 0.00 58,854.28
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COMMON STOCK269279402 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EXCO RESOURCES INC

690.000 NHEU Local 20.760100 0.00 6.90 0.00 14,331.371.000000

Base 20.760100 0.00 6.90 0.00 14,331.37

COMMON STOCK USD.0126969P108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEAGLE MATERIALS INC

1,160.000 NHHZ Local 27.570000 0.00 1.39 0.00 31,982.591.000000

Base 27.570000 0.00 1.39 0.00 31,982.59

COMMON STOCK USD.01277432100 12 Apr 2011 15 Apr 2011 USD/DTC 0.04GUGGENHEIM CAPITAL MARKETS LLCEASTMAN CHEMICAL CO

20,510.000 NHDG Local 96.321000 0.00 717.85 0.00 1,976,261.561.000000

Base 96.321000 0.00 717.85 0.00 1,976,261.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,280.000 NHEU Local 98.580000 0.00 3.93 0.00 323,346.331.000000

Base 98.580000 0.00 3.93 0.00 323,346.33

277432100 Total

721.78 0.000.0023,790.000 Local 2,299,607.89

Base 0.00 721.78 0.00 2,299,607.89

COMMON STOCK USD2.5277461109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEASTMAN KODAK CO

36,850.000 NHHZ Local 3.420000 0.00 44.22 0.00 126,071.221.000000

Base 3.420000 0.00 44.22 0.00 126,071.22

COMMON STOCK USD.5278058102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EATON CORP

560.000 NHEU Local 55.943300 0.00 5.60 0.00 31,333.851.000000

Base 55.943300 0.00 5.60 0.00 31,333.85

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,680.000 NHEU Local 48.190000 0.00 3.21 0.00 129,152.411.000000

Base 48.190000 0.00 3.21 0.00 129,152.41
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278058102 Total

8.81 0.000.003,240.000 Local 160,486.26

Base 0.00 8.81 0.00 160,486.26

COMMON STOCK278265103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EATON VANCE CORP

530.000 NHEU Local 32.609200 0.00 5.30 0.00 17,288.181.000000

Base 32.609200 0.00 5.30 0.00 17,288.18

COMMON STOCK278642103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EBAY INC

1,360.000 NHEU Local 31.485600 0.00 13.60 0.00 42,834.021.000000

Base 31.485600 0.00 13.60 0.00 42,834.02

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHHY Local 30.800000 0.00 7.05 0.00 14,483.051.000000

Base 30.800000 0.00 7.05 0.00 14,483.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,700.000 NHEU Local 28.350000 0.00 14.04 0.00 331,709.041.000000

Base 28.350000 0.00 14.04 0.00 331,709.04

278642103 Total

34.69 0.000.0013,530.000 Local 389,026.11

Base 0.00 34.69 0.00 389,026.11

COMMON STOCK USD.1278715206 08 Apr 2011 13 Apr 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHEBIX INC

3,350.000 NHDX Local 22.580600 0.00 100.50 0.00 75,745.511.000000

Base 22.580600 0.00 100.50 0.00 75,745.51

11 Apr 2011 14 Apr 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

5,700.000 NHDX Local 22.329000 0.00 171.00 0.00 127,446.301.000000

Base 22.329000 0.00 171.00 0.00 127,446.30
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12 Apr 2011 15 Apr 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

4,250.000 NHDX Local 22.099900 0.00 127.50 0.00 94,052.081.000000

Base 22.099900 0.00 127.50 0.00 94,052.08

13 Apr 2011 18 Apr 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,900.000 NHDX Local 22.242300 0.00 57.00 0.00 42,317.371.000000

Base 22.242300 0.00 57.00 0.00 42,317.37

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,300.000 NHHZ Local 20.250000 0.00 1.56 0.00 26,326.561.000000

Base 20.250000 0.00 1.56 0.00 26,326.56

278715206 Total

457.56 0.000.0016,500.000 Local 365,887.82

Base 0.00 457.56 0.00 365,887.82

COMMON STOCK USD1.278865100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ECOLAB INC

790.000 NHEU Local 51.609500 0.00 7.90 0.00 40,779.411.000000

Base 51.609500 0.00 7.90 0.00 40,779.41

31 May 2011 03 Jun 2011 USD/DTC 0.04MELVIN SECURITIES

28,200.000 NHDZ Local 54.368700 0.00 1,128.00 0.00 1,534,325.341.000000

Base 54.368700 0.00 1,128.00 0.00 1,534,325.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

180.000 NHEU Local 54.420000 0.00 0.21 0.00 9,795.811.000000

Base 54.420000 0.00 0.21 0.00 9,795.81

278865100 Total

1,136.11 0.000.0029,170.000 Local 1,584,900.56

Base 0.00 1,136.11 0.00 1,584,900.56
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ADR279158109 28 Jun 2011 OPEN USD/DTC 0.03PERSHING LLCECOPETROL SA SPONSORED ADR

4,000.000 NHHP Local 42.873200 0.00 120.00 0.00 171,612.801.000000

Base 42.873200 0.00 120.00 0.00 171,612.80

COMMON STOCK USD.0128140M103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEDUCATION MANAGEMENT CORP

1,100.000 NHHY Local 24.140000 0.00 1.32 0.00 26,555.321.000000

Base 24.140000 0.00 1.32 0.00 26,555.32

COMMON STOCK USD1.28176E108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EDWARDS LIFESCIENCES CORP

510.000 NHEU Local 86.002900 0.00 5.10 0.00 43,866.581.000000

Base 86.002900 0.00 5.10 0.00 43,866.58

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,260.000 NHDM Local 82.620900 0.00 93.90 0.00 517,300.731.000000

Base 82.620900 0.00 93.90 0.00 517,300.73

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

210.000 NHEU Local 84.760000 0.00 0.25 0.00 17,799.851.000000

Base 84.760000 0.00 0.25 0.00 17,799.85

28176E108 Total

99.25 0.000.006,980.000 Local 578,967.16

Base 0.00 99.25 0.00 578,967.16

COMMON STOCK28238P109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEHEALTH INC

2,930.000 NHHZ Local 13.100000 0.00 3.52 0.00 38,386.521.000000

Base 13.100000 0.00 3.52 0.00 38,386.52

COMMON STOCK USD3.28336L109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EL PASO CORP

610.000 NHEU Local 18.144200 0.00 6.10 0.00 11,074.061.000000

Base 18.144200 0.00 6.10 0.00 11,074.06
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16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,820.000 NHDM Local 18.381500 0.00 42.30 0.00 51,878.131.000000

Base 18.381500 0.00 42.30 0.00 51,878.13

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,230.000 NHHY Local 20.809300 0.00 63.45 0.00 88,086.791.000000

Base 20.809300 0.00 63.45 0.00 88,086.79

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,260.000 NHDM Local 19.557300 0.00 78.90 0.00 102,950.301.000000

Base 19.557300 0.00 78.90 0.00 102,950.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

34,100.000 NHEU Local 19.460000 0.00 40.92 0.00 663,626.921.000000

Base 19.460000 0.00 40.92 0.00 663,626.92

28336L109 Total

231.67 0.000.0047,020.000 Local 917,616.20

Base 0.00 231.67 0.00 917,616.20

COMMON STOCK USD.01285512109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ELECTRONIC ARTS INC

1,460.000 NHEU Local 19.718800 0.00 14.60 0.00 28,804.051.000000

Base 19.718800 0.00 14.60 0.00 28,804.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,700.000 NHEU Local 21.770000 0.00 2.04 0.00 37,011.041.000000

Base 21.770000 0.00 2.04 0.00 37,011.04

285512109 Total

16.64 0.000.003,160.000 Local 65,815.09

Base 0.00 16.64 0.00 65,815.09
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COMMON STOCK USD.01286082102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ELECTRONICS FOR IMAGING

240.000 NHHZ Local 18.094200 0.00 3.60 0.00 4,346.211.000000

Base 18.094200 0.00 3.60 0.00 4,346.21

COMMON STOCK USD.01288853104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PERRY ELLIS INTERNATIONAL

190.000 NHHZ Local 27.916200 0.00 2.85 0.00 5,306.931.000000

Base 27.916200 0.00 2.85 0.00 5,306.93

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

100.000 NHHZ Local 24.110000 0.00 0.12 0.00 2,411.121.000000

Base 24.110000 0.00 0.12 0.00 2,411.12

288853104 Total

2.97 0.000.00290.000 Local 7,718.05

Base 0.00 2.97 0.00 7,718.05

COMMON STOCK NPV290846104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEMCORE CORP

12,100.000 NHHZ Local 2.190000 0.00 14.52 0.00 26,513.521.000000

Base 2.190000 0.00 14.52 0.00 26,513.52

COMMON STOCK USD.0129084Q100 11 Apr 2011 14 Apr 2011 USD/DTC 0.04BNY CONVERGEXEMCOR GROUP INC

1,880.000 NHHO Local 30.116700 0.00 75.20 0.00 56,694.601.000000

Base 30.116700 0.00 75.20 0.00 56,694.60

COMMON STOCK29084T104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEMDEON INC CLASS A

2,000.000 NHHY Local 13.440000 0.00 2.40 0.00 26,882.401.000000

Base 13.440000 0.00 2.40 0.00 26,882.40

COMMON STOCK USD.5291011104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EMERSON ELECTRIC CO

2,920.000 NHEU Local 58.910900 0.00 29.20 0.00 172,049.031.000000

Base 58.910900 0.00 29.20 0.00 172,049.03
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

750.000 NHEU Local 53.570000 0.00 0.90 0.00 40,178.401.000000

Base 53.570000 0.00 0.90 0.00 40,178.40

291011104 Total

30.10 0.000.003,670.000 Local 212,227.43

Base 0.00 30.10 0.00 212,227.43

COMMON STOCK29259G200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENDEAVOUR INTERNATIONAL CORP

5,100.000 NHHZ Local 13.000000 0.00 6.12 0.00 66,306.121.000000

Base 13.000000 0.00 6.12 0.00 66,306.12

COMMON STOCK USD.0129264F205 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCENDO PHARMACEUT HLDGS INC

6,800.000 NHEU Local 38.630000 0.00 8.16 0.00 262,692.161.000000

Base 38.630000 0.00 8.16 0.00 262,692.16

COMMON STOCK USD.0129267A203 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENER1 INC

10,010.000 NHHZ Local 1.150000 0.00 12.01 0.00 11,523.511.000000

Base 1.150000 0.00 12.01 0.00 11,523.51

COMMON STOCK29269A102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ENDOCYTE INC

390.000 NHHZ Local 12.111800 0.00 5.85 0.00 4,729.451.000000

Base 12.111800 0.00 5.85 0.00 4,729.45

COMMON STOCK29270J100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENERGY RECOVERY INC

6,270.000 NHHZ Local 3.060000 0.00 7.52 0.00 19,193.721.000000

Base 3.060000 0.00 7.52 0.00 19,193.72

COMMON STOCK29270U303 27 May 2011 02 Jun 2011 USD/DTC 0.01WEEDEN + CO.ENERGY PARTNERS LTD

1,850.000 NHDX Local 15.944500 0.00 18.50 0.00 29,515.831.000000

Base 15.944500 0.00 18.50 0.00 29,515.83
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31 May 2011 03 Jun 2011 USD/DTC 0.01LIQUIDNETINC

11,300.000 NHDX Local 15.477000 0.00 113.00 0.00 175,003.101.000000

Base 15.477000 0.00 113.00 0.00 175,003.10

01 Jun 2011 06 Jun 2011 USD/DTC 0.01LIQUIDNETINC

6,000.000 NHDX Local 15.655800 0.00 60.00 0.00 93,994.801.000000

Base 15.655800 0.00 60.00 0.00 93,994.80

02 Jun 2011 07 Jun 2011 USD/DTC 0.02INSTINET

7,000.000 NHDX Local 15.589200 0.00 140.00 0.00 109,264.401.000000

Base 15.589200 0.00 140.00 0.00 109,264.40

03 Jun 2011 08 Jun 2011 USD/DTC 0.01LIQUIDNETINC

3,850.000 NHDX Local 15.450700 0.00 38.50 0.00 59,523.701.000000

Base 15.450700 0.00 38.50 0.00 59,523.70

06 Jun 2011 09 Jun 2011 USD/DTC 0.02INSTINET

6,000.000 NHDX Local 15.190100 0.00 120.00 0.00 91,260.601.000000

Base 15.190100 0.00 120.00 0.00 91,260.60

07 Jun 2011 10 Jun 2011 USD/DTC 0.01KNIGHT DIRECT LLC

17,900.000 NHDX Local 15.094800 0.00 125.30 0.00 270,322.221.000000

Base 15.094800 0.00 125.30 0.00 270,322.22

08 Jun 2011 13 Jun 2011 USD/DTC 0.01KNIGHT DIRECT LLC

2,500.000 NHDX Local 15.006200 0.00 17.50 0.00 37,533.001.000000

Base 15.006200 0.00 17.50 0.00 37,533.00

10 Jun 2011 15 Jun 2011 USD/DTC 0.01WEEDEN + CO.

4,250.000 NHDX Local 14.716600 0.00 42.50 0.00 62,588.051.000000

Base 14.716600 0.00 42.50 0.00 62,588.05

13 Jun 2011 16 Jun 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

10,350.000 NHDX Local 14.268700 0.00 207.00 0.00 147,888.051.000000

Base 14.268700 0.00 207.00 0.00 147,888.05
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14 Jun 2011 17 Jun 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,250.000 NHDX Local 14.537000 0.00 85.00 0.00 61,867.251.000000

Base 14.537000 0.00 85.00 0.00 61,867.25

15 Jun 2011 20 Jun 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,250.000 NHDX Local 14.384100 0.00 85.00 0.00 61,217.431.000000

Base 14.384100 0.00 85.00 0.00 61,217.43

29 Jun 2011 OPEN USD/DTC 0.01LIQUIDNETINC

1,150.000 NHDX Local 14.859800 0.00 11.50 0.00 17,100.271.000000

Base 14.859800 0.00 11.50 0.00 17,100.27

30 Jun 2011 OPEN USD/DTC 0.01LIQUIDNETINC

2,850.000 NHDX Local 14.893800 0.00 28.50 0.00 42,475.831.000000

Base 14.893800 0.00 28.50 0.00 42,475.83

29270U303 Total

1,092.30 0.000.0083,500.000 Local 1,259,554.53

Base 0.00 1,092.30 0.00 1,259,554.53

COMMON STOCK USD.0129275Y102 18 May 2011 23 May 2011 USD/DTC 0.02JEFFERIES+ COMPANY INCENERSYS

2,870.000 NHDU Local 35.986700 0.00 57.40 0.00 103,339.231.000000

Base 35.986700 0.00 57.40 0.00 103,339.23

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

6,280.000 NHDU Local 36.086200 0.00 109.27 0.00 226,730.611.000000

Base 36.086200 0.00 109.27 0.00 226,730.61

29275Y102 Total

166.67 0.000.009,150.000 Local 330,069.84

Base 0.00 166.67 0.00 330,069.84
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COMMON STOCK292764107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENERNOC INC

2,200.000 NHHZ Local 15.770000 0.00 2.64 0.00 34,696.641.000000

Base 15.770000 0.00 2.64 0.00 34,696.64

COMMON STOCK USD2.5293389102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENNIS INC

600.000 NHHZ Local 16.940000 0.00 0.72 0.00 10,164.721.000000

Base 16.940000 0.00 0.72 0.00 10,164.72

ADR USD.129358Q109 01 Jun 2011 USD/DTCMERGERENSCO PLC SPON ADR

5,986.834 NHEU Local 53.965000 0.00 0.00 0.00 323,079.501.000000

Base 53.965000 0.00 0.00 0.00 323,079.50

01 Jun 2011 CANCEL USD/DTCMERGER

-5,986.834 NHEU Local 53.965000 0.00 0.00 0.00 -323,079.501.000000

Base 53.965000 0.00 0.00 0.00 -323,079.50

01 Jun 2011 USD/DTCMERGER

3,841.512 NHHY Local 53.965001 0.00 0.00 0.00 207,307.201.000000

Base 53.965001 0.00 0.00 0.00 207,307.20

01 Jun 2011 CANCEL USD/DTCMERGER

-3,841.512 NHHY Local 53.965001 0.00 0.00 0.00 -207,307.201.000000

Base 53.965001 0.00 0.00 0.00 -207,307.20

16 Jun 2011 16 Jun 2011 USD/DTCMERGER

5,986.834 NHEU Local 53.965000 0.00 0.00 0.00 323,079.501.000000

Base 53.965000 0.00 0.00 0.00 323,079.50

16 Jun 2011 16 Jun 2011 USD/DTCMERGER

3,841.512 NHHY Local 53.965001 0.00 0.00 0.00 207,307.201.000000

Base 53.965001 0.00 0.00 0.00 207,307.20

29358Q109 Total

0.00 0.000.009,828.346 Local 530,386.70

Base 0.00 0.00 0.00 530,386.70
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COMMON STOCK USD.01293639100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENTERCOM COMMUNICATIONS CL A

2,820.000 NHHZ Local 8.130000 0.00 3.38 0.00 22,929.981.000000

Base 8.130000 0.00 3.38 0.00 22,929.98

COMMON STOCK USD.01293668109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENTERPRISE BANCORP INC

800.000 NHHZ Local 16.240000 0.00 0.96 0.00 12,992.961.000000

Base 16.240000 0.00 0.96 0.00 12,992.96

COMMON STOCK29382R107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENTRAVISION COMMUNICATIONS A

2,860.000 NHHZ Local 1.830000 0.00 3.43 0.00 5,237.231.000000

Base 1.830000 0.00 3.43 0.00 5,237.23

COMMON STOCK29384R105 11 Apr 2011 14 Apr 2011 USD/DTC 0.03LOOP CAPITAL MARKETSENTROPIC COMMUNICATIONS INC

6,340.000 NHHO Local 7.701600 0.00 190.20 0.00 49,018.341.000000

Base 7.701600 0.00 190.20 0.00 49,018.34

03 May 2011 06 May 2011 USD/DTC 0.01WEEDEN + CO.

2,500.000 NHDX Local 8.833900 0.00 25.00 0.00 22,109.751.000000

Base 8.833900 0.00 25.00 0.00 22,109.75

04 May 2011 09 May 2011 USD/DTC 0.01WEEDEN + CO.

550.000 NHDX Local 8.853400 0.00 5.50 0.00 4,874.871.000000

Base 8.853400 0.00 5.50 0.00 4,874.87

13 May 2011 18 May 2011 USD/DTC 0.01WEEDEN + CO.

18,200.000 NHDX Local 8.885000 0.00 182.00 0.00 161,889.001.000000

Base 8.885000 0.00 182.00 0.00 161,889.00

16 May 2011 19 May 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

23,200.000 NHDX Local 8.672400 0.00 464.00 0.00 201,663.681.000000

Base 8.672400 0.00 464.00 0.00 201,663.68
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17 May 2011 20 May 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

11,350.000 NHDX Local 8.118400 0.00 227.00 0.00 92,370.841.000000

Base 8.118400 0.00 227.00 0.00 92,370.84

29384R105 Total

1,093.70 0.000.0062,140.000 Local 531,926.48

Base 0.00 1,093.70 0.00 531,926.48

COMMON STOCK USD.01293904108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENZON PHARMACEUTICALS INC

2,630.000 NHHZ Local 10.010000 0.00 3.16 0.00 26,329.461.000000

Base 10.010000 0.00 3.16 0.00 26,329.46

COMMON STOCK USD.01294100102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENZO BIOCHEM INC

4,000.000 NHHZ Local 3.890000 0.00 4.80 0.00 15,564.801.000000

Base 3.890000 0.00 4.80 0.00 15,564.80

COMMON STOCK29444U502 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EQUINIX INC

210.000 NHEU Local 92.290500 0.00 2.10 0.00 19,383.111.000000

Base 92.290500 0.00 2.10 0.00 19,383.11

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

140.000 NHEU Local 98.920000 0.00 0.16 0.00 13,848.961.000000

Base 98.920000 0.00 0.16 0.00 13,848.96

29444U502 Total

2.26 0.000.00350.000 Local 33,232.07

Base 0.00 2.26 0.00 33,232.07

REIT USD.01294752100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEQUITY ONE INC

2,400.000 NHHZ Local 18.150000 0.00 2.88 0.00 43,562.881.000000

Base 18.150000 0.00 2.88 0.00 43,562.88
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REIT USD.0129476L107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEQUITY RESIDENTIAL

200.000 NHEU Local 58.360000 0.00 0.24 0.00 11,672.241.000000

Base 58.360000 0.00 0.24 0.00 11,672.24

COMMON STOCK USD.0129481V108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETERESEARCH TECHNOLOGY INC

3,300.000 NHHZ Local 6.060000 0.00 3.96 0.00 20,001.961.000000

Base 6.060000 0.00 3.96 0.00 20,001.96

COMMON STOCK NPV29530P102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCERIE INDEMNITY COMPANY CL A

410.000 NHEU Local 67.320000 0.00 0.49 0.00 27,601.691.000000

Base 67.320000 0.00 0.49 0.00 27,601.69

COMMON STOCK USD.01296315104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ESCO TECHNOLOGIES INC

100.000 NHHZ Local 36.290300 0.00 1.50 0.00 3,630.531.000000

Base 36.290300 0.00 1.50 0.00 3,630.53

REIT USD.0001297178105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ESSEX PROPERTY TRUST INC

110.000 NHEU Local 125.060900 0.00 1.10 0.00 13,757.801.000000

Base 125.060900 0.00 1.10 0.00 13,757.80

20 Apr 2011 26 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

131.000 NHHY Local 128.019600 0.00 1.96 0.00 16,772.531.000000

Base 128.019600 0.00 1.96 0.00 16,772.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

269.000 NHEU Local 133.960000 0.00 0.32 0.00 36,035.561.000000

Base 133.960000 0.00 0.32 0.00 36,035.56

297178105 Total

3.38 0.000.00510.000 Local 66,565.89

Base 0.00 3.38 0.00 66,565.89
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COMMON STOCK297187106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETESSEX RENTAL CORP

2,000.000 NHHZ Local 6.670000 0.00 2.40 0.00 13,342.401.000000

Base 6.670000 0.00 2.40 0.00 13,342.40

COMMON STOCK USD.2297425100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCESTERLINE TECHNOLOGIES CORP

5,730.000 NHDU Local 72.611900 0.00 28.65 0.00 416,094.841.000000

Base 72.611900 0.00 28.65 0.00 416,094.84

COMMON STOCK USD.0129977A105 27 Jun 2011 30 Jun 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCEVERCORE PARTNERS INC CL A

1,220.000 NHHO Local 32.866900 0.00 48.80 0.00 40,146.421.000000

Base 32.866900 0.00 48.80 0.00 40,146.42

COMMON STOCK USD.0130063P105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEXACT SCIENCES CORP

2,230.000 NHHZ Local 8.200000 0.00 2.68 0.00 18,288.681.000000

Base 8.200000 0.00 2.68 0.00 18,288.68

COMMON STOCK NPV30161N101 20 Apr 2011 26 Apr 2011 USD/DTC 0.04GARDNER RICH & COEXELON CORP

19,435.000 NHEZ Local 40.583600 0.00 777.40 0.00 789,519.671.000000

Base 40.583600 0.00 777.40 0.00 789,519.67

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

640.000 NHHY Local 40.595000 0.00 9.60 0.00 25,990.401.000000

Base 40.595000 0.00 9.60 0.00 25,990.40

30161N101 Total

787.00 0.000.0020,075.000 Local 815,510.07

Base 0.00 787.00 0.00 815,510.07

COMMON STOCK30161Q104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.EXELIXIS INC

1,100.000 NHHZ Local 11.053200 0.00 16.50 0.00 12,175.021.000000

Base 11.053200 0.00 16.50 0.00 12,175.02



Prepared by State StreetPage 410

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK30212P105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEXPEDIA INC

1,720.000 NHEU Local 27.960000 0.00 2.06 0.00 48,093.261.000000

Base 27.960000 0.00 2.06 0.00 48,093.26

COMMON STOCK USD.01302130109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EXPEDITORS INTL WASH INC

950.000 NHEU Local 50.927200 0.00 9.50 0.00 48,390.341.000000

Base 50.927200 0.00 9.50 0.00 48,390.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 47.580000 0.00 0.24 0.00 9,516.241.000000

Base 47.580000 0.00 0.24 0.00 9,516.24

302130109 Total

9.74 0.000.001,150.000 Local 57,906.58

Base 0.00 9.74 0.00 57,906.58

COMMON STOCK USD.01302182100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EXPRESS SCRIPTS INC

2,190.000 NHEU Local 56.452300 0.00 21.90 0.00 123,652.441.000000

Base 56.452300 0.00 21.90 0.00 123,652.44

COMMON STOCK30219E103 01 Apr 2011 06 Apr 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHEXPRESS INC

1,880.000 NHHO Local 19.644500 0.00 75.20 0.00 37,006.861.000000

Base 19.644500 0.00 75.20 0.00 37,006.86

06 Apr 2011 12 Apr 2011 USD/DTCMERRILL LYNCH PIERCE FENNER + SMITH

13,330.000 NHHO Local 19.000000 0.00 0.00 0.00 253,270.001.000000

Base 19.000000 0.00 0.00 0.00 253,270.00

28 Apr 2011 03 May 2011 USD/DTC 0.04PIPER JAFFRAY

4,350.000 NHHO Local 21.735000 0.00 174.00 0.00 94,721.251.000000

Base 21.735000 0.00 174.00 0.00 94,721.25
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29 Apr 2011 04 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,080.000 NHHO Local 21.680000 0.00 21.60 0.00 23,436.001.000000

Base 21.680000 0.00 21.60 0.00 23,436.00

29 Apr 2011 04 May 2011 USD/DTC 0.04PIPER JAFFRAY

1,190.000 NHHO Local 21.675000 0.00 47.60 0.00 25,840.851.000000

Base 21.675000 0.00 47.60 0.00 25,840.85

18 May 2011 23 May 2011 USD/DTC 0.03MR BEAL &COMPANY

2,390.000 NHHO Local 22.501100 0.00 71.70 0.00 53,849.331.000000

Base 22.501100 0.00 71.70 0.00 53,849.33

30219E103 Total

390.10 0.000.0024,220.000 Local 488,124.29

Base 0.00 390.10 0.00 488,124.29

COMMON STOCK USD.0130225X103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EXTERRAN HOLDINGS INC

1,280.000 NHEU Local 23.904500 0.00 12.80 0.00 30,610.561.000000

Base 23.904500 0.00 12.80 0.00 30,610.56

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

8,760.000 NHHZ Local 20.030000 0.00 10.51 0.00 175,473.311.000000

Base 20.030000 0.00 10.51 0.00 175,473.31

30225X103 Total

23.31 0.000.0010,040.000 Local 206,083.87

Base 0.00 23.31 0.00 206,083.87

COMMON STOCK NPV30231G102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.EXXON MOBIL CORP

17,280.000 NHEU Local 84.618300 0.00 172.80 0.00 1,462,377.021.000000

Base 84.618300 0.00 172.80 0.00 1,462,377.02
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20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHHY Local 85.410800 0.00 4.65 0.00 26,482.001.000000

Base 85.410800 0.00 4.65 0.00 26,482.00

10 Jun 2011 15 Jun 2011 USD/DTC 0.02PIPER JAFFRAY

1,946.000 NHEZ Local 80.091000 0.00 38.92 0.00 155,896.011.000000

Base 80.091000 0.00 38.92 0.00 155,896.01

14 Jun 2011 17 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

1,970.000 NHEZ Local 80.474900 0.00 59.10 0.00 158,594.651.000000

Base 80.474900 0.00 59.10 0.00 158,594.65

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,010.000 NHDM Local 77.365000 0.00 15.15 0.00 78,153.801.000000

Base 77.365000 0.00 15.15 0.00 78,153.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

61,000.000 NHHY Local 76.780000 0.00 73.20 0.00 4,683,653.201.000000

Base 76.780000 0.00 73.20 0.00 4,683,653.20

30231G102 Total

363.82 0.000.0083,516.000 Local 6,565,156.68

Base 0.00 363.82 0.00 6,565,156.68

COMMON STOCK USD.01302445101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FLIR SYSTEMS INC

750.000 NHEU Local 34.768800 0.00 7.50 0.00 26,084.101.000000

Base 34.768800 0.00 7.50 0.00 26,084.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

540.000 NHEU Local 32.030000 0.00 0.64 0.00 17,296.841.000000

Base 32.030000 0.00 0.64 0.00 17,296.84
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302445101 Total

8.14 0.000.001,290.000 Local 43,380.94

Base 0.00 8.14 0.00 43,380.94

COMMON STOCK USD.1302491303 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FMC CORP

240.000 NHEU Local 86.010800 0.00 2.40 0.00 20,644.991.000000

Base 86.010800 0.00 2.40 0.00 20,644.99

18 May 2011 23 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,360.000 NHDU Local 82.780100 0.00 6.80 0.00 112,587.741.000000

Base 82.780100 0.00 6.80 0.00 112,587.74

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,340.000 NHEU Local 83.100000 0.00 1.60 0.00 111,355.601.000000

Base 83.100000 0.00 1.60 0.00 111,355.60

302491303 Total

10.80 0.000.002,940.000 Local 244,588.33

Base 0.00 10.80 0.00 244,588.33

COMMON STOCK USD.0130249U101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FMC TECHNOLOGIES INC

1,620.000 NHEU Local 48.559200 0.00 16.20 0.00 78,682.101.000000

Base 48.559200 0.00 16.20 0.00 78,682.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

920.000 NHEU Local 39.770000 0.00 1.10 0.00 36,589.501.000000

Base 39.770000 0.00 1.10 0.00 36,589.50

30249U101 Total

17.30 0.000.002,540.000 Local 115,271.60

Base 0.00 17.30 0.00 115,271.60
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COMMON STOCK NPV302633102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFSI INTL INC

5,300.000 NHHZ Local 2.810000 0.00 6.36 0.00 14,899.361.000000

Base 2.810000 0.00 6.36 0.00 14,899.36

COMMON STOCK USD.01302693106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FXCM INC A

2,000.000 NHHZ Local 14.055800 0.00 30.00 0.00 28,141.601.000000

Base 14.055800 0.00 30.00 0.00 28,141.60

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

400.000 NHHZ Local 9.780000 0.00 0.48 0.00 3,912.481.000000

Base 9.780000 0.00 0.48 0.00 3,912.48

302693106 Total

30.48 0.000.002,400.000 Local 32,054.08

Base 0.00 30.48 0.00 32,054.08

COMMON STOCK USD.01302941109 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FTI CONSULTING INC

690.000 NHHY Local 38.189200 0.00 10.35 0.00 26,360.901.000000

Base 38.189200 0.00 10.35 0.00 26,360.90

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

5,800.000 NHHZ Local 36.450000 0.00 6.96 0.00 211,416.961.000000

Base 36.450000 0.00 6.96 0.00 211,416.96

302941109 Total

17.31 0.000.006,490.000 Local 237,777.86

Base 0.00 17.31 0.00 237,777.86

COMMON STOCK USD.01303075105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FACTSET RESEARCH SYSTEMS INC

210.000 NHEU Local 104.640000 0.00 2.10 0.00 21,976.501.000000

Base 104.640000 0.00 2.10 0.00 21,976.50
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COMMON STOCK305560302 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFAIRPOINT COMMUNICATIONS INC

2,770.000 NHHZ Local 9.650000 0.00 3.32 0.00 26,733.821.000000

Base 9.650000 0.00 3.32 0.00 26,733.82

COMMON STOCK USD.01311900104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FASTENAL CO

620.000 NHEU Local 65.636100 0.00 6.20 0.00 40,700.581.000000

Base 65.636100 0.00 6.20 0.00 40,700.58

14 Apr 2011 19 Apr 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

10,336.000 NHIB Local 64.376800 0.00 310.08 0.00 665,708.681.000000

Base 64.376800 0.00 310.08 0.00 665,708.68

18 Apr 2011 21 Apr 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

783.000 NHIB Local 63.563300 0.00 31.32 0.00 49,801.381.000000

Base 63.563300 0.00 31.32 0.00 49,801.38

27 Apr 2011 02 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,281.000 NHIB Local 66.784500 0.00 12.81 0.00 85,563.751.000000

Base 66.784500 0.00 12.81 0.00 85,563.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,000.000 NHEU Local 33.420000 0.00 2.40 0.00 66,842.401.000000

Base 33.420000 0.00 2.40 0.00 66,842.40

311900104 Total

362.81 0.000.0015,020.000 Local 908,616.79

Base 0.00 362.81 0.00 908,616.79

REIT USD.01313747206 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FEDERAL REALTY INVS TRUST

170.000 NHEU Local 81.850600 0.00 1.70 0.00 13,916.301.000000

Base 81.850600 0.00 1.70 0.00 13,916.30
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 83.810000 0.00 0.48 0.00 33,524.481.000000

Base 83.810000 0.00 0.48 0.00 33,524.48

313747206 Total

2.18 0.000.00570.000 Local 47,440.78

Base 0.00 2.18 0.00 47,440.78

COMMON STOCK NPV314211103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFEDERATED INVESTORS INC CL B

700.000 NHEU Local 23.620000 0.00 0.84 0.00 16,534.841.000000

Base 23.620000 0.00 0.84 0.00 16,534.84

COMMON STOCK USD.131428X106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDEX CORP

10,000.000 NHEU Local 93.550000 0.00 0.00 0.00 935,500.001.000000

Base 93.550000 0.00 0.00 0.00 935,500.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

12,920.000 NHHY Local 91.870000 0.00 15.50 0.00 1,186,975.901.000000

Base 91.870000 0.00 15.50 0.00 1,186,975.90

31428X106 Total

15.50 0.000.0022,920.000 Local 2,122,475.90

Base 0.00 15.50 0.00 2,122,475.90

REIT USD.0131430F101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FELCOR LODGING TRUST INC

1,950.000 NHHZ Local 6.161500 0.00 29.25 0.00 12,044.181.000000

Base 6.161500 0.00 29.25 0.00 12,044.18

COMMON STOCK USD1.315405100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFERRO CORP

4,880.000 NHHZ Local 12.310000 0.00 5.86 0.00 60,078.661.000000

Base 12.310000 0.00 5.86 0.00 60,078.66
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COMMON STOCK NPV315616102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.F5 NETWORKS INC

340.000 NHEU Local 95.041800 0.00 3.40 0.00 32,317.611.000000

Base 95.041800 0.00 3.40 0.00 32,317.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

145.000 NHEU Local 106.100000 0.00 0.17 0.00 15,384.671.000000

Base 106.100000 0.00 0.17 0.00 15,384.67

315616102 Total

3.57 0.000.00485.000 Local 47,702.28

Base 0.00 3.57 0.00 47,702.28

COMMON STOCK USD.0131620M106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIDELITY NATIONAL INFORMATIO

35,000.000 NHEU Local 32.690000 0.00 0.00 0.00 1,144,150.001.000000

Base 32.690000 0.00 0.00 0.00 1,144,150.00

COMMON STOCK NPV316773100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FIFTH THIRD BANCORP

2,050.000 NHHY Local 12.709800 0.00 30.75 0.00 26,085.841.000000

Base 12.709800 0.00 30.75 0.00 26,085.84

COMMON STOCK USD.0131678A103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCFIFTH STREET FINANCE CORP

4,590.000 NHDU Local 13.308600 0.00 22.95 0.00 61,109.421.000000

Base 13.308600 0.00 22.95 0.00 61,109.42

31 Mar 2011 01 Apr 2011 USD/DTCAUTREPAT-STK/$ DIV

8.000 NHHZ Local 12.605000 0.00 0.00 0.00 100.841.000000

Base 12.605000 0.00 0.00 0.00 100.84

29 Apr 2011 03 May 2011 USD/DTCAUTREPAT-STK/$ DIV

22.122 NHHZ Local 12.663411 0.00 0.00 0.00 280.141.000000

Base 12.663411 0.00 0.00 0.00 280.14
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31 Mar 2011 01 Apr 2011 USD/DTCAUTREPAT-STK/$ DIV

23.450 NHDU Local 12.679744 0.00 0.00 0.00 297.341.000000

Base 12.679744 0.00 0.00 0.00 297.34

31 May 2011 01 Jun 2011 USD/DTCAUTREPAT-STK/$ DIV

42.119 NHHZ Local 11.713003 0.00 0.00 0.00 493.341.000000

Base 11.713003 0.00 0.00 0.00 493.34

31678A103 Total

22.95 0.000.004,685.691 Local 62,281.08

Base 0.00 22.95 0.00 62,281.08

COMMON STOCK USD.01317585404 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FINANCIAL INSTITUTIONS INC

400.000 NHHZ Local 16.527300 0.00 6.00 0.00 6,616.921.000000

Base 16.527300 0.00 6.00 0.00 6,616.92

COMMON STOCK31847R102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST AMERICAN FINANCIAL

590.000 NHHZ Local 15.350000 0.00 0.71 0.00 9,057.211.000000

Base 15.350000 0.00 0.71 0.00 9,057.21

COMMON STOCK319383105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FIRST BUSEY CORP

800.000 NHHZ Local 5.161200 0.00 12.00 0.00 4,140.961.000000

Base 5.161200 0.00 12.00 0.00 4,140.96

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

810.000 NHHZ Local 5.290000 0.00 0.97 0.00 4,285.871.000000

Base 5.290000 0.00 0.97 0.00 4,285.87

319383105 Total

12.97 0.000.001,610.000 Local 8,426.83

Base 0.00 12.97 0.00 8,426.83
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COMMON STOCK USD.0132006W106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST DEFIANCE FINL CORP

1,300.000 NHHZ Local 14.310000 0.00 1.56 0.00 18,604.561.000000

Base 14.310000 0.00 1.56 0.00 18,604.56

REIT USD.0132054K103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FIRST INDUSTRIAL REALTY TR

2,000.000 NHHZ Local 12.095000 0.00 30.00 0.00 24,220.001.000000

Base 12.095000 0.00 30.00 0.00 24,220.00

COMMON STOCK NPV32055Y201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST INTERSTATE BANCSYS/MT

370.000 NHHZ Local 14.390000 0.00 0.44 0.00 5,324.741.000000

Base 14.390000 0.00 0.44 0.00 5,324.74

COMMON STOCK USD.0133582V108 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FIRST NIAGARA FINANCIAL GRP

7,710.000 NHHY Local 13.917900 0.00 115.65 0.00 107,422.661.000000

Base 13.917900 0.00 115.65 0.00 107,422.66

15 Apr 2011 28 Apr 2011 USD/DTCMERGER

2,387.200 NHHZ Local 13.992501 0.00 0.00 0.00 33,402.901.000000

Base 13.992501 0.00 0.00 0.00 33,402.90

33582V108 Total

115.65 0.000.0010,097.200 Local 140,825.56

Base 0.00 115.65 0.00 140,825.56

COMMON STOCK USD.0133589V101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST PACTRUST BANCORP INC

1,200.000 NHHZ Local 14.830000 0.00 1.44 0.00 17,797.441.000000

Base 14.830000 0.00 1.44 0.00 17,797.44

COMMON STOCK USD.0133616C100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFIRST REPUBLIC BANK/SAN FRAN

5,200.000 NHHY Local 32.960000 0.00 6.24 0.00 171,398.241.000000

Base 32.960000 0.00 6.24 0.00 171,398.24
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COMMON STOCK336433107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FIRST SOLAR INC

260.000 NHEU Local 158.579100 0.00 2.60 0.00 41,233.171.000000

Base 158.579100 0.00 2.60 0.00 41,233.17

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

301.000 NHEU Local 116.560000 0.00 0.36 0.00 35,084.921.000000

Base 116.560000 0.00 0.36 0.00 35,084.92

336433107 Total

2.96 0.000.00561.000 Local 76,318.09

Base 0.00 2.96 0.00 76,318.09

COMMON STOCK USD.0133740N105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)1ST UNITED BANCORP INC/NORTH

610.000 NHHZ Local 6.562100 0.00 9.15 0.00 4,012.031.000000

Base 6.562100 0.00 9.15 0.00 4,012.03

COMMON STOCK USD.01337738108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FISERV INC

470.000 NHEU Local 62.877700 0.00 4.70 0.00 29,557.221.000000

Base 62.877700 0.00 4.70 0.00 29,557.22

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,220.000 NHEU Local 60.710000 0.00 1.46 0.00 74,067.661.000000

Base 60.710000 0.00 1.46 0.00 74,067.66

337738108 Total

6.16 0.000.001,690.000 Local 103,624.88

Base 0.00 6.16 0.00 103,624.88

COMMON STOCK337756209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFISHER COMMUNICATIONS INC

270.000 NHHZ Local 28.810000 0.00 0.32 0.00 7,779.021.000000

Base 28.810000 0.00 0.32 0.00 7,779.02
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COMMON STOCK USD.01337930507 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFLAGSTAR BANCORP INC

18,100.000 NHHZ Local 1.290000 0.00 21.72 0.00 23,370.721.000000

Base 1.290000 0.00 21.72 0.00 23,370.72

COMMON STOCK USD.1337932107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FIRSTENERGY CORP

580.000 NHHY Local 44.260000 0.00 8.70 0.00 25,679.501.000000

Base 44.260000 0.00 8.70 0.00 25,679.50

COMMON STOCK339041105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FLEETCOR TECHNOLOGIES INC

670.000 NHEU Local 33.894500 0.00 6.70 0.00 22,716.021.000000

Base 33.894500 0.00 6.70 0.00 22,716.02

COMMON STOCK USD.01343412102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFLUOR CORP

9,540.000 NHEU Local 61.120000 0.00 11.44 0.00 583,096.241.000000

Base 61.120000 0.00 11.44 0.00 583,096.24

COMMON STOCK USD.01343498101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFLOWERS FOODS INC

2,690.000 NHEU Local 32.530000 0.00 3.22 0.00 87,508.921.000000

Base 32.530000 0.00 3.22 0.00 87,508.92

COMMON STOCK USD.01345370860 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FORD MOTOR CO

13,560.000 NHEU Local 15.303700 0.00 135.60 0.00 207,653.771.000000

Base 15.303700 0.00 135.60 0.00 207,653.77

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,920.000 NHDM Local 15.170000 0.00 43.80 0.00 44,340.201.000000

Base 15.170000 0.00 43.80 0.00 44,340.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

115,870.000 NHHY Local 13.240000 0.00 139.04 0.00 1,534,257.841.000000

Base 13.240000 0.00 139.04 0.00 1,534,257.84
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345370860 Total

318.44 0.000.00132,350.000 Local 1,786,251.81

Base 0.00 318.44 0.00 1,786,251.81

COMMON STOCK USD.1346091705 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FOREST OIL CORP

340.000 NHEU Local 38.066600 0.00 3.40 0.00 12,946.041.000000

Base 38.066600 0.00 3.40 0.00 12,946.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 25.450000 0.00 0.84 0.00 17,815.841.000000

Base 25.450000 0.00 0.84 0.00 17,815.84

346091705 Total

4.24 0.000.001,040.000 Local 30,761.88

Base 0.00 4.24 0.00 30,761.88

COMMON STOCK USD.0134954W104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FORTEGRA FINANCIAL CORP

690.000 NHHZ Local 10.396200 0.00 10.35 0.00 7,183.731.000000

Base 10.396200 0.00 10.35 0.00 7,183.73

COMMON STOCK34959E109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFORTINET INC

7,000.000 NHEU Local 25.850000 0.00 8.40 0.00 180,958.401.000000

Base 25.850000 0.00 8.40 0.00 180,958.40

COMMON STOCK349631101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFORTUNE BRANDS INC

1,160.000 NHHY Local 62.510000 0.00 1.39 0.00 72,512.991.000000

Base 62.510000 0.00 1.39 0.00 72,512.99

COMMON STOCK USD.0135137T108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFOX CHASE BANCORP INC

1,200.000 NHHZ Local 13.680000 0.00 1.44 0.00 16,417.441.000000

Base 13.680000 0.00 1.44 0.00 16,417.44
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COMMON STOCK USD.05353469109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFRANKLIN COVEY CO

1,800.000 NHHZ Local 8.800000 0.00 2.16 0.00 15,842.161.000000

Base 8.800000 0.00 2.16 0.00 15,842.16

COMMON STOCK35353C102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFRANKLIN FINANCIAL CORP/VA

1,900.000 NHHZ Local 11.800000 0.00 2.28 0.00 22,422.281.000000

Base 11.800000 0.00 2.28 0.00 22,422.28

COMMON STOCK USD.1354613101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FRANKLIN RESOURCES INC

540.000 NHEU Local 126.560700 0.00 5.40 0.00 68,348.181.000000

Base 126.560700 0.00 5.40 0.00 68,348.18

COMMON STOCK USD.135671D857 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FREEPORT MCMORAN COPPER

3,460.000 NHEU Local 55.169500 0.00 34.60 0.00 190,921.071.000000

Base 55.169500 0.00 34.60 0.00 190,921.07

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,140.000 NHDM Local 47.832600 0.00 17.10 0.00 54,546.261.000000

Base 47.832600 0.00 17.10 0.00 54,546.26

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,500.000 NHEU Local 48.430000 0.00 1.80 0.00 72,646.801.000000

Base 48.430000 0.00 1.80 0.00 72,646.80

35671D857 Total

53.50 0.000.006,100.000 Local 318,114.13

Base 0.00 53.50 0.00 318,114.13

COMMON STOCK USD.2535906A108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.FRONTIER COMMUNICATIONS CORP

1,700.000 NHEU Local 8.037400 0.00 17.00 0.00 13,680.581.000000

Base 8.037400 0.00 17.00 0.00 13,680.58
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

27,280.000 NHHY Local 7.870000 0.00 32.73 0.00 214,726.331.000000

Base 7.870000 0.00 32.73 0.00 214,726.33

35906A108 Total

49.73 0.000.0028,980.000 Local 228,406.91

Base 0.00 49.73 0.00 228,406.91

COMMON STOCK NPV35914P105 16 May 2011 19 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETSFRONTIER OIL CORP

18,183.000 NHEZ Local 27.273500 0.00 727.32 0.00 496,641.371.000000

Base 27.273500 0.00 727.32 0.00 496,641.37

17 May 2011 20 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

12,122.000 NHEZ Local 26.931300 0.00 484.88 0.00 326,946.101.000000

Base 26.931300 0.00 484.88 0.00 326,946.10

23 May 2011 26 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

28,098.000 NHEZ Local 28.900500 0.00 1,123.92 0.00 813,170.171.000000

Base 28.900500 0.00 1,123.92 0.00 813,170.17

10 Jun 2011 15 Jun 2011 USD/DTC 0.02PIPER JAFFRAY

5,631.000 NHEZ Local 28.677800 0.00 112.62 0.00 161,597.311.000000

Base 28.677800 0.00 112.62 0.00 161,597.31

14 Jun 2011 17 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

5,497.000 NHEZ Local 30.513200 0.00 164.91 0.00 167,895.971.000000

Base 30.513200 0.00 164.91 0.00 167,895.97

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,200.000 NHEU Local 28.680000 0.00 7.44 0.00 177,823.441.000000

Base 28.680000 0.00 7.44 0.00 177,823.44



Prepared by State StreetPage 425

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

35914P105 Total

2,621.09 0.000.0075,731.000 Local 2,144,074.36

Base 0.00 2,621.09 0.00 2,144,074.36

COMMON STOCK35952W103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFUEL SYSTEMS SOLUTIONS INC

2,190.000 NHHZ Local 23.300000 0.00 2.63 0.00 51,029.631.000000

Base 23.300000 0.00 2.63 0.00 51,029.63

COMMON STOCK36106P101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFURIEX PHARMACEUTICALS

1,400.000 NHHZ Local 17.510000 0.00 1.68 0.00 24,515.681.000000

Base 17.510000 0.00 1.68 0.00 24,515.68

COMMON STOCK36116M106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFUTUREFUEL CORP

1,600.000 NHHZ Local 11.970000 0.00 1.92 0.00 19,153.921.000000

Base 11.970000 0.00 1.92 0.00 19,153.92

COMMON STOCK361448103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGATX CORP

400.000 NHHY Local 36.250000 0.00 0.48 0.00 14,500.481.000000

Base 36.250000 0.00 0.48 0.00 14,500.48

COMMON STOCK USD.0136159R103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGEO GROUP INC/THE

4,950.000 NHHZ Local 22.700000 0.00 5.94 0.00 112,370.941.000000

Base 22.700000 0.00 5.94 0.00 112,370.94

COMMON STOCK USD.01361652209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGFI GROUP INC

5,700.000 NHHZ Local 4.530000 0.00 6.84 0.00 25,827.841.000000

Base 4.530000 0.00 6.84 0.00 25,827.84

COMMON STOCK NPV36191C205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGSI GROUP INC

3,500.000 NHHZ Local 11.320000 0.00 4.20 0.00 39,624.201.000000

Base 11.320000 0.00 4.20 0.00 39,624.20
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COMMON STOCK36241U106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGSI TECHNOLOGY INC

2,000.000 NHHZ Local 6.900000 0.00 2.40 0.00 13,802.401.000000

Base 6.900000 0.00 2.40 0.00 13,802.40

COMMON STOCK36268W100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GAIN CAPITAL HOLDINGS INC

810.000 NHHZ Local 6.416100 0.00 12.15 0.00 5,209.191.000000

Base 6.416100 0.00 12.15 0.00 5,209.19

36299S938 11 Apr 2011 11 Apr 2011 USD/BOSCAPITAL CALLGTCR IX

3,677,746.000 NHEL Local 1.000000 0.00 0.00 0.00 3,677,746.001.000000

Base 1.000000 0.00 0.00 0.00 3,677,746.00

COMMON STOCK USD1.363576109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCARTHUR J GALLAGHER + CO

1,980.000 NHHY Local 28.020000 0.00 2.37 0.00 55,481.971.000000

Base 28.020000 0.00 2.37 0.00 55,481.97

COMMON STOCK USD.05364760108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GAP INC/THE

1,550.000 NHEU Local 22.670600 0.00 15.50 0.00 35,154.931.000000

Base 22.670600 0.00 15.50 0.00 35,154.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

25,400.000 NHHY Local 17.660000 0.00 30.48 0.00 448,594.481.000000

Base 17.660000 0.00 30.48 0.00 448,594.48

364760108 Total

45.98 0.000.0026,950.000 Local 483,749.41

Base 0.00 45.98 0.00 483,749.41

COMMON STOCK USD.01365558105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GARDNER DENVER INC

260.000 NHEU Local 79.608500 0.00 2.60 0.00 20,700.811.000000

Base 79.608500 0.00 2.60 0.00 20,700.81
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20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHHY Local 78.360200 0.00 4.95 0.00 25,863.821.000000

Base 78.360200 0.00 4.95 0.00 25,863.82

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

240.000 NHEU Local 79.050000 0.00 0.28 0.00 18,972.281.000000

Base 79.050000 0.00 0.28 0.00 18,972.28

365558105 Total

7.83 0.000.00830.000 Local 65,536.91

Base 0.00 7.83 0.00 65,536.91

COMMON STOCK366651107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GARTNER INC

340.000 NHEU Local 42.004100 0.00 3.40 0.00 14,284.791.000000

Base 42.004100 0.00 3.40 0.00 14,284.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,080.000 NHEU Local 38.000000 0.00 1.29 0.00 41,041.291.000000

Base 38.000000 0.00 1.29 0.00 41,041.29

366651107 Total

4.69 0.000.001,420.000 Local 55,326.08

Base 0.00 4.69 0.00 55,326.08

COMMON STOCK36866T103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GEN PROBE INC

220.000 NHEU Local 65.841800 0.00 2.20 0.00 14,487.401.000000

Base 65.841800 0.00 2.20 0.00 14,487.40

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

890.000 NHDU Local 84.780300 0.00 17.80 0.00 75,472.271.000000

Base 84.780300 0.00 17.80 0.00 75,472.27
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36866T103 Total

20.00 0.000.001,110.000 Local 89,959.67

Base 0.00 20.00 0.00 89,959.67

COMMON STOCK368736104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGENERAC HOLDINGS INC

380.000 NHHZ Local 18.780000 0.00 0.46 0.00 7,136.861.000000

Base 18.780000 0.00 0.46 0.00 7,136.86

COMMON STOCK USD.01369300108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGENERAL CABLE CORP

490.000 NHEU Local 39.090000 0.00 0.58 0.00 19,154.681.000000

Base 39.090000 0.00 0.58 0.00 19,154.68

COMMON STOCK USD1.369550108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GENERAL DYNAMICS CORP

230.000 NHHY Local 70.332800 0.00 3.45 0.00 16,179.991.000000

Base 70.332800 0.00 3.45 0.00 16,179.99

COMMON STOCK USD.06369604103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GENERAL ELECTRIC CO

9,620.000 NHEU Local 20.348400 0.00 96.20 0.00 195,847.811.000000

Base 20.348400 0.00 96.20 0.00 195,847.81

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,590.000 NHDM Local 20.426600 0.00 83.85 0.00 114,268.541.000000

Base 20.426600 0.00 83.85 0.00 114,268.54

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,080.000 NHHY Local 20.481800 0.00 31.20 0.00 42,633.341.000000

Base 20.481800 0.00 31.20 0.00 42,633.34

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

10,850.000 NHDM Local 19.840000 0.00 162.75 0.00 215,426.751.000000

Base 19.840000 0.00 162.75 0.00 215,426.75
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,470.000 NHHY Local 19.404700 0.00 37.05 0.00 47,966.661.000000

Base 19.404700 0.00 37.05 0.00 47,966.66

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,120.000 NHDM Local 18.110000 0.00 46.80 0.00 56,550.001.000000

Base 18.110000 0.00 46.80 0.00 56,550.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

147,780.000 NHHY Local 17.970000 0.00 177.33 0.00 2,655,783.931.000000

Base 17.970000 0.00 177.33 0.00 2,655,783.93

369604103 Total

635.18 0.000.00181,510.000 Local 3,328,477.03

Base 0.00 635.18 0.00 3,328,477.03

REIT USD.01370023103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GENERAL GROWTH PROPERTIES

1,250.000 NHEU Local 15.461600 0.00 12.50 0.00 19,339.501.000000

Base 15.461600 0.00 12.50 0.00 19,339.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

34,900.000 NHHY Local 16.110000 0.00 41.88 0.00 562,280.881.000000

Base 16.110000 0.00 41.88 0.00 562,280.88

370023103 Total

54.38 0.000.0036,150.000 Local 581,620.38

Base 0.00 54.38 0.00 581,620.38

COMMON STOCK USD.1370334104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GENERAL MILLS INC

1,580.000 NHEU Local 36.513200 0.00 15.80 0.00 57,706.661.000000

Base 36.513200 0.00 15.80 0.00 57,706.66
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,490.000 NHEU Local 36.850000 0.00 6.58 0.00 202,313.081.000000

Base 36.850000 0.00 6.58 0.00 202,313.08

370334104 Total

22.38 0.000.007,070.000 Local 260,019.74

Base 0.00 22.38 0.00 260,019.74

COMMON STOCK USD.0137045V100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGENERAL MOTORS CO

53,840.000 NHHY Local 29.920000 0.00 64.60 0.00 1,610,957.401.000000

Base 29.920000 0.00 64.60 0.00 1,610,957.40

COMMON STOCK USD.06371901109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GENTEX CORP

570.000 NHEU Local 30.431600 0.00 5.70 0.00 17,351.711.000000

Base 30.431600 0.00 5.70 0.00 17,351.71

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

350.000 NHEU Local 29.480000 0.00 0.42 0.00 10,318.421.000000

Base 29.480000 0.00 0.42 0.00 10,318.42

371901109 Total

6.12 0.000.00920.000 Local 27,670.13

Base 0.00 6.12 0.00 27,670.13

COMMON STOCK USD1.372460105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGENUINE PARTS CO

2,510.000 NHEU Local 52.200000 0.00 3.01 0.00 131,025.011.000000

Base 52.200000 0.00 3.01 0.00 131,025.01

COMMON STOCK USD.01372476101 20 Apr 2011 26 Apr 2011 USD/DTC 0.02STEPHENS,INC.GEORESOURCES INC

2,110.000 NHHO Local 28.258500 0.00 42.20 0.00 59,667.641.000000

Base 28.258500 0.00 42.20 0.00 59,667.64
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21 Apr 2011 27 Apr 2011 USD/DTC 0.02STEPHENS,INC.

1,500.000 NHHO Local 28.424200 0.00 30.00 0.00 42,666.301.000000

Base 28.424200 0.00 30.00 0.00 42,666.30

25 May 2011 31 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,110.000 NHHO Local 23.484300 0.00 44.40 0.00 26,111.971.000000

Base 23.484300 0.00 44.40 0.00 26,111.97

372476101 Total

116.60 0.000.004,720.000 Local 128,445.91

Base 0.00 116.60 0.00 128,445.91

COMMON STOCK USD.137247A102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGENTIVA HEALTH SERVICES

1,300.000 NHHZ Local 20.010000 0.00 1.56 0.00 26,014.561.000000

Base 20.010000 0.00 1.56 0.00 26,014.56

COMMON STOCK37247D106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGENWORTH FINANCIAL INC CL A

4,530.000 NHHY Local 9.950000 0.00 5.43 0.00 45,078.931.000000

Base 9.950000 0.00 5.43 0.00 45,078.93

COMMON STOCK USD.0137250W108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGEOEYE INC

2,860.000 NHHZ Local 35.800000 0.00 3.43 0.00 102,391.431.000000

Base 35.800000 0.00 3.43 0.00 102,391.43

COMMON STOCK USD.01372917104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GENZYME CORP

750.000 NHEU Local 76.088000 0.00 7.50 0.00 57,073.501.000000

Base 76.088000 0.00 7.50 0.00 57,073.50

COMMON STOCK374163103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGERON CORP

13,750.000 NHHZ Local 3.920000 0.00 16.50 0.00 53,916.501.000000

Base 3.920000 0.00 16.50 0.00 53,916.50
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COMMON STOCK374396109 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GEVO INC

340.000 NHHZ Local 19.197900 0.00 5.10 0.00 6,532.391.000000

Base 19.197900 0.00 5.10 0.00 6,532.39

COMMON STOCK375558103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GILEAD SCIENCES INC

510.000 NHEU Local 42.545500 0.00 5.10 0.00 21,703.311.000000

Base 42.545500 0.00 5.10 0.00 21,703.31

19 Apr 2011 25 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

18,948.000 NHEZ Local 40.480200 0.00 757.92 0.00 767,776.751.000000

Base 40.480200 0.00 757.92 0.00 767,776.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

410.000 NHEU Local 39.710000 0.00 0.49 0.00 16,281.591.000000

Base 39.710000 0.00 0.49 0.00 16,281.59

375558103 Total

763.51 0.000.0019,868.000 Local 805,761.65

Base 0.00 763.51 0.00 805,761.65

COMMON STOCK USD.0137637Q105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GLACIER BANCORP INC

250.000 NHHZ Local 14.760000 0.00 3.75 0.00 3,693.751.000000

Base 14.760000 0.00 3.75 0.00 3,693.75

COMMON STOCK USD.01377316104 11 May 2011 16 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.GLATFELTER

3,302.000 NHDF Local 14.442500 0.00 24.77 0.00 47,713.911.000000

Base 14.442500 0.00 24.77 0.00 47,713.91

12 May 2011 17 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

29,298.000 NHDF Local 14.747400 0.00 219.74 0.00 432,289.071.000000

Base 14.747400 0.00 219.74 0.00 432,289.07
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13 May 2011 18 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

384.000 NHDF Local 14.710000 0.00 2.88 0.00 5,651.521.000000

Base 14.710000 0.00 2.88 0.00 5,651.52

16 May 2011 19 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,016.000 NHDF Local 14.677300 0.00 30.12 0.00 58,974.161.000000

Base 14.677300 0.00 30.12 0.00 58,974.16

17 May 2011 20 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

10,900.000 NHDF Local 14.715400 0.00 81.75 0.00 160,479.611.000000

Base 14.715400 0.00 81.75 0.00 160,479.61

18 May 2011 23 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,000.000 NHDF Local 14.809300 0.00 15.00 0.00 29,633.601.000000

Base 14.809300 0.00 15.00 0.00 29,633.60

18 May 2011 23 May 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETS, LLC

2,400.000 NHDF Local 14.770000 0.00 72.00 0.00 35,520.001.000000

Base 14.770000 0.00 72.00 0.00 35,520.00

20 May 2011 25 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

4,600.000 NHDF Local 14.990600 0.00 23.00 0.00 68,979.761.000000

Base 14.990600 0.00 23.00 0.00 68,979.76

19 May 2011 24 May 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLC

4,500.000 NHDF Local 14.913600 0.00 90.00 0.00 67,201.201.000000

Base 14.913600 0.00 90.00 0.00 67,201.20

23 May 2011 26 May 2011 USD/DTC 0.02LIQUIDNETINC

6,800.000 NHDF Local 14.825000 0.00 102.00 0.00 100,912.001.000000

Base 14.825000 0.00 102.00 0.00 100,912.00

23 May 2011 26 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

8,400.000 NHDF Local 14.837100 0.00 63.00 0.00 124,694.641.000000

Base 14.837100 0.00 63.00 0.00 124,694.64
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24 May 2011 27 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,600.000 NHDF Local 14.817100 0.00 28.00 0.00 83,003.761.000000

Base 14.817100 0.00 28.00 0.00 83,003.76

25 May 2011 31 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,700.000 NHDF Local 14.506600 0.00 42.75 0.00 82,730.371.000000

Base 14.506600 0.00 42.75 0.00 82,730.37

26 May 2011 01 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

846.000 NHDF Local 14.521500 0.00 6.35 0.00 12,291.541.000000

Base 14.521500 0.00 6.35 0.00 12,291.54

01 Jun 2011 06 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,000.000 NHDF Local 14.919900 0.00 30.00 0.00 59,709.601.000000

Base 14.919900 0.00 30.00 0.00 59,709.60

02 Jun 2011 07 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,829.000 NHDF Local 14.838000 0.00 43.72 0.00 86,534.421.000000

Base 14.838000 0.00 43.72 0.00 86,534.42

03 Jun 2011 08 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

6,427.000 NHDF Local 14.542800 0.00 48.20 0.00 93,514.781.000000

Base 14.542800 0.00 48.20 0.00 93,514.78

06 Jun 2011 09 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

6,100.000 NHDF Local 14.335000 0.00 45.75 0.00 87,489.251.000000

Base 14.335000 0.00 45.75 0.00 87,489.25

07 Jun 2011 10 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,400.000 NHDF Local 14.280000 0.00 25.50 0.00 48,577.501.000000

Base 14.280000 0.00 25.50 0.00 48,577.50

15 Jun 2011 20 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,336.000 NHDF Local 14.403200 0.00 10.02 0.00 19,252.701.000000

Base 14.403200 0.00 10.02 0.00 19,252.70
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16 Jun 2011 21 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLC

5,200.000 NHDF Local 14.309200 0.00 104.00 0.00 74,511.841.000000

Base 14.309200 0.00 104.00 0.00 74,511.84

377316104 Total

1,108.55 0.000.00121,038.000 Local 1,779,665.23

Base 0.00 1,108.55 0.00 1,779,665.23

COMMON STOCK USD.01377341102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLEACHER + CO INC

5,100.000 NHHZ Local 2.120000 0.00 6.12 0.00 10,818.121.000000

Base 2.120000 0.00 6.12 0.00 10,818.12

COMMON STOCK378967103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLOBAL CASH ACCESS HOLDINGS

7,480.000 NHHZ Local 3.030000 0.00 8.98 0.00 22,673.381.000000

Base 3.030000 0.00 8.98 0.00 22,673.38

COMMON STOCK378973408 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLOBALSTAR INC

3,950.000 NHHZ Local 1.220000 0.00 4.74 0.00 4,823.741.000000

Base 1.220000 0.00 4.74 0.00 4,823.74

COMMON STOCK NPV37940X102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GLOBAL PAYMENTS INC

380.000 NHEU Local 50.252100 0.00 3.80 0.00 19,099.601.000000

Base 50.252100 0.00 3.80 0.00 19,099.60

COMMON STOCK37941P306 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLOBAL POWER EQUIPMENT GROUP

1,100.000 NHHZ Local 25.250000 0.00 1.32 0.00 27,776.321.000000

Base 25.250000 0.00 1.32 0.00 27,776.32

COMMON STOCK USD.01381119106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGOLDEN MINERALS CO

300.000 NHHZ Local 19.680000 0.00 0.36 0.00 5,904.361.000000

Base 19.680000 0.00 0.36 0.00 5,904.36
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COMMON STOCK NPV38119T104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGOLDEN STAR RESOURCES LTD

35,400.000 NHHZ Local 2.250000 0.00 42.48 0.00 79,692.481.000000

Base 2.250000 0.00 42.48 0.00 79,692.48

COMMON STOCK USD.0138141G104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GOLDMAN SACHS GROUP INC

602.000 NHDM Local 161.030000 0.00 9.03 0.00 96,949.091.000000

Base 161.030000 0.00 9.03 0.00 96,949.09

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

185.000 NHHY Local 136.199900 0.00 2.77 0.00 25,199.751.000000

Base 136.199900 0.00 2.77 0.00 25,199.75

38141G104 Total

11.80 0.000.00787.000 Local 122,148.84

Base 0.00 11.80 0.00 122,148.84

COMMON STOCK38173M102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGOLUB CAPITAL BDC INC

300.000 NHHZ Local 15.140000 0.00 0.36 0.00 4,542.361.000000

Base 15.140000 0.00 0.36 0.00 4,542.36

COMMON STOCK USD5.382388106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GOODRICH CORP

160.000 NHEU Local 86.386900 0.00 1.60 0.00 13,823.501.000000

Base 86.386900 0.00 1.60 0.00 13,823.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

770.000 NHEU Local 92.390000 0.00 0.92 0.00 71,141.221.000000

Base 92.390000 0.00 0.92 0.00 71,141.22

382388106 Total

2.52 0.000.00930.000 Local 84,964.72

Base 0.00 2.52 0.00 84,964.72
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COMMON STOCK NPV382550101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GOODYEAR TIRE + RUBBER CO

1,580.000 NHEU Local 15.311200 0.00 15.80 0.00 24,207.501.000000

Base 15.311200 0.00 15.80 0.00 24,207.50

COMMON STOCK38259P508 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GOOGLE INC CL A

900.000 NHEU Local 593.240900 0.00 9.00 0.00 533,925.811.000000

Base 593.240900 0.00 9.00 0.00 533,925.81

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

184.000 NHDM Local 574.760000 0.00 2.76 0.00 105,758.601.000000

Base 574.760000 0.00 2.76 0.00 105,758.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

740.000 NHEU Local 474.880000 0.00 0.88 0.00 351,412.081.000000

Base 474.880000 0.00 0.88 0.00 351,412.08

38259P508 Total

12.64 0.000.001,824.000 Local 991,096.49

Base 0.00 12.64 0.00 991,096.49

REIT USD.0138376A103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGOVERNMENT PROPERTIES INCOME

200.000 NHHZ Local 26.040000 0.00 0.24 0.00 5,208.241.000000

Base 26.040000 0.00 0.24 0.00 5,208.24

COMMON STOCK USD.0138388F108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWR GRACE + CO

3,860.000 NHEU Local 42.500000 0.00 4.63 0.00 164,054.631.000000

Base 42.500000 0.00 4.63 0.00 164,054.63

COMMON STOCK USD1.384109104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GRACO INC

420.000 NHEU Local 44.922400 0.00 4.20 0.00 18,871.611.000000

Base 44.922400 0.00 4.20 0.00 18,871.61
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COMMON STOCK USD.01384313102 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GRAFTECH INTERNATIONAL LTD

8,620.000 NHDU Local 21.426300 0.00 172.40 0.00 184,867.111.000000

Base 21.426300 0.00 172.40 0.00 184,867.11

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,600.000 NHHY Local 19.030000 0.00 10.32 0.00 163,668.321.000000

Base 19.030000 0.00 10.32 0.00 163,668.32

384313102 Total

182.72 0.000.0017,220.000 Local 348,535.43

Base 0.00 182.72 0.00 348,535.43

COMMON STOCK USD.01384701108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGRAHAM PACKAGING CO INC

780.000 NHHZ Local 25.350000 0.00 0.94 0.00 19,773.941.000000

Base 25.350000 0.00 0.94 0.00 19,773.94

COMMON STOCK USD.5384802104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWW GRAINGER INC

7,600.000 NHEU Local 137.680000 0.00 0.00 0.00 1,046,368.001.000000

Base 137.680000 0.00 0.00 0.00 1,046,368.00

23 Jun 2011 28 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

192.000 NHIB Local 147.369000 0.00 1.92 0.00 28,296.771.000000

Base 147.369000 0.00 1.92 0.00 28,296.77

384802104 Total

1.92 0.000.007,792.000 Local 1,074,664.77

Base 0.00 1.92 0.00 1,074,664.77

COMMON STOCK USD.01387328107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGRANITE CONSTRUCTION INC

420.000 NHHZ Local 24.430000 0.00 0.50 0.00 10,261.101.000000

Base 24.430000 0.00 0.50 0.00 10,261.10
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COMMON STOCK USD.01388689101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GRAPHIC PACKAGING HOLDING CO

1,780.000 NHHZ Local 5.529500 0.00 26.70 0.00 9,869.211.000000

Base 5.529500 0.00 26.70 0.00 9,869.21

COMMON STOCK390607109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGREAT LAKES DREDGE + DOCK CO

2,580.000 NHHZ Local 5.220000 0.00 3.10 0.00 13,470.701.000000

Base 5.220000 0.00 3.10 0.00 13,470.70

COMMON STOCK39304D102 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GREEN DOT CORP CLASS A

610.000 NHHY Local 43.496800 0.00 9.15 0.00 26,542.201.000000

Base 43.496800 0.00 9.15 0.00 26,542.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHEU Local 32.490000 0.00 1.08 0.00 29,242.081.000000

Base 32.490000 0.00 1.08 0.00 29,242.08

39304D102 Total

10.23 0.000.001,510.000 Local 55,784.28

Base 0.00 10.23 0.00 55,784.28

COMMON STOCK USD.1393122106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GREEN MOUNTAIN COFFEE ROASTE

340.000 NHEU Local 64.812400 0.00 3.40 0.00 22,039.621.000000

Base 64.812400 0.00 3.40 0.00 22,039.62

17 May 2011 20 May 2011 USD/DTC 0.02ABEL NOSER CORPORATION

1,313.000 NHIB Local 74.425400 0.00 26.26 0.00 97,746.811.000000

Base 74.425400 0.00 26.26 0.00 97,746.81

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

840.000 NHEU Local 83.430000 0.00 1.00 0.00 70,082.201.000000

Base 83.430000 0.00 1.00 0.00 70,082.20
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393122106 Total

30.66 0.000.002,493.000 Local 189,868.63

Base 0.00 30.66 0.00 189,868.63

COMMON STOCK393222104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGREEN PLAINS RENEWABLE ENERG

200.000 NHHZ Local 10.200000 0.00 0.24 0.00 2,040.241.000000

Base 10.200000 0.00 0.24 0.00 2,040.24

COMMON STOCK USD.01395259104 10 May 2011 13 May 2011 USD/DTC 0.05BNY CONVERGEXGREENHILL + CO INC

3,305.000 NHIB Local 57.687500 0.00 165.25 0.00 190,822.441.000000

Base 57.687500 0.00 165.25 0.00 190,822.44

ADR398438309 02 Jun 2011 USD/DTCMERGERGRIFOLS SA ADR

1,932.530 NHEU Local 1.000000 0.00 0.00 0.00 1,932.531.000000

Base 1.000000 0.00 0.00 0.00 1,932.53

02 Jun 2011 CANCEL USD/DTCMERGER

-1,932.530 NHEU Local 1.000000 0.00 0.00 0.00 -1,932.531.000000

Base 1.000000 0.00 0.00 0.00 -1,932.53

02 Jun 2011 02 Jun 2011 USD/DTCMERGER

3,865.060 NHEU Local 7.750001 0.00 0.00 0.00 29,954.221.000000

Base 7.750001 0.00 0.00 0.00 29,954.22

398438309 Total

0.00 0.000.003,865.060 Local 29,954.22

Base 0.00 0.00 0.00 29,954.22

COMMON STOCK USD.01398905109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGROUP 1 AUTOMOTIVE INC

600.000 NHHZ Local 39.290000 0.00 0.72 0.00 23,574.721.000000

Base 39.290000 0.00 0.72 0.00 23,574.72
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COMMON STOCK USD.01401617105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GUESS? INC

300.000 NHEU Local 40.530000 0.00 3.00 0.00 12,162.001.000000

Base 40.530000 0.00 3.00 0.00 12,162.00

COMMON STOCK USD.01402629208 20 Apr 2011 26 Apr 2011 USD/DTC 0.04BNY CONVERGEXGULFMARK OFFSHORE INC CL A

1,060.000 NHHO Local 40.462900 0.00 42.40 0.00 42,933.071.000000

Base 40.462900 0.00 42.40 0.00 42,933.07

28 Apr 2011 03 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,450.000 NHHO Local 42.328100 0.00 58.00 0.00 61,433.751.000000

Base 42.328100 0.00 58.00 0.00 61,433.75

402629208 Total

100.40 0.000.002,510.000 Local 104,366.82

Base 0.00 100.40 0.00 104,366.82

COMMON STOCK USD.0140412C101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHCA HOLDINGS INC

4,720.000 NHEU Local 32.250000 0.00 5.66 0.00 152,225.661.000000

Base 32.250000 0.00 5.66 0.00 152,225.66

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,660.000 NHHY Local 32.250000 0.00 4.39 0.00 118,039.391.000000

Base 32.250000 0.00 4.39 0.00 118,039.39

40412C101 Total

10.05 0.000.008,380.000 Local 270,265.05

Base 0.00 10.05 0.00 270,265.05

REIT USD1.40414L109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HCP INC

2,040.000 NHDM Local 37.606800 0.00 30.60 0.00 76,748.471.000000

Base 37.606800 0.00 30.60 0.00 76,748.47
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20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,470.000 NHHY Local 38.190300 0.00 37.05 0.00 94,367.091.000000

Base 38.190300 0.00 37.05 0.00 94,367.09

40414L109 Total

67.65 0.000.004,510.000 Local 171,115.56

Base 0.00 67.65 0.00 171,115.56

COMMON STOCK USD.0140425J101 20 May 2011 25 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCHMS HOLDINGS CORP

2,490.000 NHDU Local 78.174100 0.00 12.45 0.00 194,665.961.000000

Base 78.174100 0.00 12.45 0.00 194,665.96

23 May 2011 26 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,220.000 NHDU Local 77.186000 0.00 16.10 0.00 248,555.021.000000

Base 77.186000 0.00 16.10 0.00 248,555.02

23 May 2011 26 May 2011 USD/DTC 0.02LIQUIDNETINC

3,920.000 NHDU Local 77.174800 0.00 68.21 0.00 302,593.431.000000

Base 77.174800 0.00 68.21 0.00 302,593.43

09 Jun 2011 14 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,210.000 NHDU Local 74.797500 0.00 6.05 0.00 90,511.031.000000

Base 74.797500 0.00 6.05 0.00 90,511.03

10 Jun 2011 15 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

830.000 NHDU Local 74.116000 0.00 4.15 0.00 61,520.431.000000

Base 74.116000 0.00 4.15 0.00 61,520.43

27 Jun 2011 30 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

699.000 NHIB Local 74.945500 0.00 6.99 0.00 52,393.891.000000

Base 74.945500 0.00 6.99 0.00 52,393.89
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28 Jun 2011 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,086.000 NHIB Local 75.428600 0.00 10.86 0.00 81,926.321.000000

Base 75.428600 0.00 10.86 0.00 81,926.32

40425J101 Total

124.81 0.000.0013,455.000 Local 1,032,166.08

Base 0.00 124.81 0.00 1,032,166.08

COMMON STOCK USD.01405217100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HAIN CELESTIAL GROUP INC

120.000 NHHZ Local 34.830300 0.00 1.80 0.00 4,181.441.000000

Base 34.830300 0.00 1.80 0.00 4,181.44

COMMON STOCK USD2.5406216101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HALLIBURTON CO

3,430.000 NHEU Local 49.478200 0.00 34.30 0.00 169,744.531.000000

Base 49.478200 0.00 34.30 0.00 169,744.53

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,110.000 NHDM Local 45.737700 0.00 16.65 0.00 50,785.501.000000

Base 45.737700 0.00 16.65 0.00 50,785.50

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,700.000 NHDM Local 46.198900 0.00 40.50 0.00 124,777.531.000000

Base 46.198900 0.00 40.50 0.00 124,777.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,980.000 NHEU Local 45.870000 0.00 2.37 0.00 90,824.971.000000

Base 45.870000 0.00 2.37 0.00 90,824.97

406216101 Total

93.82 0.000.009,220.000 Local 436,132.53

Base 0.00 93.82 0.00 436,132.53
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COMMON STOCK410120109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HANCOCK HOLDING CO

790.000 NHHZ Local 34.025700 0.00 11.85 0.00 26,892.151.000000

Base 34.025700 0.00 11.85 0.00 26,892.15

07 Jun 2011 07 Jun 2011 USD/DTCMERGER NON CASH

5,764.220 NHHZ Local 24.205840 0.00 0.00 0.00 139,527.791.000000

Base 24.205840 0.00 0.00 0.00 139,527.79

410120109 Total

11.85 0.000.006,554.220 Local 166,419.94

Base 0.00 11.85 0.00 166,419.94

COMMON STOCK USD.01410315105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHANDY + HARMAN LTD

700.000 NHHZ Local 14.910000 0.00 0.84 0.00 10,437.841.000000

Base 14.910000 0.00 0.84 0.00 10,437.84

COMMON STOCK USD.01410345102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HANESBRANDS INC

450.000 NHEU Local 27.480000 0.00 4.50 0.00 12,370.501.000000

Base 27.480000 0.00 4.50 0.00 12,370.50

COMMON STOCK USD.0141043F208 29 Apr 2011 04 May 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.HANGER ORTHOPEDIC GROUP INC

1,510.000 NHHO Local 26.933800 0.00 60.40 0.00 40,730.441.000000

Base 26.933800 0.00 60.40 0.00 40,730.44

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

330.000 NHHZ Local 24.650000 0.00 0.40 0.00 8,134.901.000000

Base 24.650000 0.00 0.40 0.00 8,134.90

41043F208 Total

60.80 0.000.001,840.000 Local 48,865.34

Base 0.00 60.80 0.00 48,865.34
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COMMON STOCK410495105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HANMI FINANCIAL CORPORATION

3,200.000 NHHZ Local 1.246400 0.00 48.00 0.00 4,036.481.000000

Base 1.246400 0.00 48.00 0.00 4,036.48

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

6,090.000 NHHZ Local 0.890000 0.00 7.31 0.00 5,427.411.000000

Base 0.890000 0.00 7.31 0.00 5,427.41

410495105 Total

55.31 0.000.009,290.000 Local 9,463.89

Base 0.00 55.31 0.00 9,463.89

COMMON STOCK USD.01410867105 11 Apr 2011 14 Apr 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCHANOVER INSURANCE GROUP INC/

940.000 NHHO Local 45.924700 0.00 37.60 0.00 43,206.821.000000

Base 45.924700 0.00 37.60 0.00 43,206.82

28 Apr 2011 03 May 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,660.000 NHHO Local 42.107100 0.00 49.80 0.00 69,947.591.000000

Base 42.107100 0.00 49.80 0.00 69,947.59

410867105 Total

87.40 0.000.002,600.000 Local 113,154.41

Base 0.00 87.40 0.00 113,154.41

COMMON STOCK411310105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HANSEN NATURAL CORP

260.000 NHEU Local 61.026200 0.00 2.60 0.00 15,869.411.000000

Base 61.026200 0.00 2.60 0.00 15,869.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

890.000 NHEU Local 78.050000 0.00 1.06 0.00 69,465.561.000000

Base 78.050000 0.00 1.06 0.00 69,465.56
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411310105 Total

3.66 0.000.001,150.000 Local 85,334.97

Base 0.00 3.66 0.00 85,334.97

COMMON STOCK USD.01412822108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HARLEY DAVIDSON INC

1,100.000 NHEU Local 42.376400 0.00 11.00 0.00 46,625.041.000000

Base 42.376400 0.00 11.00 0.00 46,625.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

310.000 NHEU Local 38.070000 0.00 0.37 0.00 11,802.071.000000

Base 38.070000 0.00 0.37 0.00 11,802.07

412822108 Total

11.37 0.000.001,410.000 Local 58,427.11

Base 0.00 11.37 0.00 58,427.11

COMMON STOCK USD.01413086109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HARMAN INTERNATIONAL

470.000 NHEU Local 46.737300 0.00 4.70 0.00 21,971.231.000000

Base 46.737300 0.00 4.70 0.00 21,971.23

31 May 2011 03 Jun 2011 USD/DTC 0.02LIQUIDNETINC

8,277.000 NHDZ Local 47.709900 0.00 165.54 0.00 395,060.381.000000

Base 47.709900 0.00 165.54 0.00 395,060.38

01 Jun 2011 06 Jun 2011 USD/DTC 0.02LIQUIDNETINC

23,397.000 NHDZ Local 47.722100 0.00 467.94 0.00 1,117,021.911.000000

Base 47.722100 0.00 467.94 0.00 1,117,021.91

02 Jun 2011 07 Jun 2011 USD/DTC 0.02LIQUIDNETINC

8,626.000 NHDZ Local 47.528100 0.00 172.52 0.00 410,149.911.000000

Base 47.528100 0.00 172.52 0.00 410,149.91
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHEU Local 43.590000 0.00 0.96 0.00 34,872.961.000000

Base 43.590000 0.00 0.96 0.00 34,872.96

413086109 Total

811.66 0.000.0041,570.000 Local 1,979,076.39

Base 0.00 811.66 0.00 1,979,076.39

COMMON STOCK USD1.413875105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HARRIS CORP

610.000 NHEU Local 49.949800 0.00 6.10 0.00 30,475.481.000000

Base 49.949800 0.00 6.10 0.00 30,475.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,590.000 NHHY Local 44.030000 0.00 7.90 0.00 290,165.601.000000

Base 44.030000 0.00 7.90 0.00 290,165.60

413875105 Total

14.00 0.000.007,200.000 Local 320,641.08

Base 0.00 14.00 0.00 320,641.08

COMMON STOCK415864107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HARSCO CORP

630.000 NHEU Local 35.565600 0.00 6.30 0.00 22,412.631.000000

Base 35.565600 0.00 6.30 0.00 22,412.63

COMMON STOCK USD1.416196103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHARTE HANKS INC

6,060.000 NHHZ Local 7.910000 0.00 7.27 0.00 47,941.871.000000

Base 7.910000 0.00 7.27 0.00 47,941.87

COMMON STOCK USD.01416515104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHARTFORD FINANCIAL SVCS GRP

1,640.000 NHHY Local 24.720000 0.00 1.96 0.00 40,542.761.000000

Base 24.720000 0.00 1.96 0.00 40,542.76
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COMMON STOCK USD.01416906105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHARVARD BIOSCIENCE INC

3,000.000 NHHZ Local 5.170000 0.00 3.60 0.00 15,513.601.000000

Base 5.170000 0.00 3.60 0.00 15,513.60

REIT USD.00141902R103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HATTERAS FINANCIAL CORP

2,100.000 NHHZ Local 28.152600 0.00 31.50 0.00 59,151.961.000000

Base 28.152600 0.00 31.50 0.00 59,151.96

COMMON STOCK USD1.419596101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHAVERTY FURNITURE

300.000 NHHZ Local 11.020000 0.00 0.36 0.00 3,306.361.000000

Base 11.020000 0.00 0.36 0.00 3,306.36

COMMON STOCK USD.01419879101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHAWAIIAN HOLDINGS INC

1,220.000 NHHZ Local 5.740000 0.00 1.46 0.00 7,004.261.000000

Base 5.740000 0.00 1.46 0.00 7,004.26

COMMON STOCK USD.01421924309 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHEALTHSOUTH CORP

12,260.000 NHHZ Local 24.740000 0.00 14.71 0.00 303,327.111.000000

Base 24.740000 0.00 14.71 0.00 303,327.11

COMMON STOCK USD.01421933102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HEALTH MGMT ASSOCIATES INC A

1,750.000 NHEU Local 11.274300 0.00 17.50 0.00 19,747.531.000000

Base 11.274300 0.00 17.50 0.00 19,747.53

REIT USD.01421946104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HEALTHCARE REALTY TRUST INC

150.000 NHHZ Local 22.725300 0.00 2.25 0.00 3,411.051.000000

Base 22.725300 0.00 2.25 0.00 3,411.05

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

400.000 NHHZ Local 20.470000 0.00 0.48 0.00 8,188.481.000000

Base 20.470000 0.00 0.48 0.00 8,188.48
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421946104 Total

2.73 0.000.00550.000 Local 11,599.53

Base 0.00 2.73 0.00 11,599.53

REIT USD1.42217K106 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HEALTH CARE REIT INC

2,340.000 NHHY Local 53.217100 0.00 35.10 0.00 124,563.111.000000

Base 53.217100 0.00 35.10 0.00 124,563.11

COMMON STOCK USD.0142224N101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HEALTHSPRING INC

1,470.000 NHHZ Local 42.076100 0.00 22.05 0.00 61,873.921.000000

Base 42.076100 0.00 22.05 0.00 61,873.92

COMMON STOCK422680108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHECKMANN CORP

6,430.000 NHHZ Local 6.100000 0.00 7.72 0.00 39,230.721.000000

Base 6.100000 0.00 7.72 0.00 39,230.72

COMMON STOCK USD.25423074103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HJ HEINZ CO

610.000 NHEU Local 49.062300 0.00 6.10 0.00 29,934.101.000000

Base 49.062300 0.00 6.10 0.00 29,934.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,550.000 NHEU Local 53.010000 0.00 4.26 0.00 188,189.761.000000

Base 53.010000 0.00 4.26 0.00 188,189.76

423074103 Total

10.36 0.000.004,160.000 Local 218,123.86

Base 0.00 10.36 0.00 218,123.86

COMMON STOCK USD.1423452101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HELMERICH + PAYNE

1,140.000 NHDM Local 67.350900 0.00 17.10 0.00 76,797.131.000000

Base 67.350900 0.00 17.10 0.00 76,797.13
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,110.000 NHEU Local 60.680000 0.00 13.33 0.00 674,168.131.000000

Base 60.680000 0.00 13.33 0.00 674,168.13

423452101 Total

30.43 0.000.0012,250.000 Local 750,965.26

Base 0.00 30.43 0.00 750,965.26

COMMON STOCK NPV426927109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHERITAGE COMMERCE CORP

2,900.000 NHHZ Local 4.840000 0.00 3.48 0.00 14,039.481.000000

Base 4.840000 0.00 3.48 0.00 14,039.48

COMMON STOCK427096508 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HERCULES TECHNOLOGY GROWTH

900.000 NHHZ Local 11.315600 0.00 13.50 0.00 10,197.541.000000

Base 11.315600 0.00 13.50 0.00 10,197.54

23 Jun 2011 29 Jun 2011 USD/DTCAUTREPAT-STK/$ DIV

135.476 NHHZ Local 10.284183 0.00 0.00 0.00 1,393.261.000000

Base 10.284183 0.00 0.00 0.00 1,393.26

427096508 Total

13.50 0.000.001,035.476 Local 11,590.80

Base 0.00 13.50 0.00 11,590.80

COMMON STOCK NPV42722X106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHERITAGE FINANCIAL CORP

200.000 NHHZ Local 12.890000 0.00 0.24 0.00 2,578.241.000000

Base 12.890000 0.00 0.24 0.00 2,578.24

COMMON STOCK USD1.427866108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHERSHEY CO/THE

1,120.000 NHEU Local 55.940000 0.00 1.34 0.00 62,654.141.000000

Base 55.940000 0.00 1.34 0.00 62,654.14
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COMMON STOCK USD.0142805T105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HERTZ GLOBAL HOLDINGS INC

780.000 NHEU Local 15.932200 0.00 7.80 0.00 12,434.921.000000

Base 15.932200 0.00 7.80 0.00 12,434.92

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,900.000 NHEU Local 15.190000 0.00 4.68 0.00 59,245.681.000000

Base 15.190000 0.00 4.68 0.00 59,245.68

42805T105 Total

12.48 0.000.004,680.000 Local 71,680.60

Base 0.00 12.48 0.00 71,680.60

COMMON STOCK USD1.42809H107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HESS CORP

200.000 NHHY Local 78.525000 0.00 3.00 0.00 15,708.001.000000

Base 78.525000 0.00 3.00 0.00 15,708.00

10 Jun 2011 15 Jun 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

22,035.000 NHDF Local 73.126100 0.00 440.70 0.00 1,611,774.311.000000

Base 73.126100 0.00 440.70 0.00 1,611,774.31

10 Jun 2011 15 Jun 2011 USD/DTC 0.02LIQUIDNETINC

14,465.000 NHDF Local 72.995000 0.00 216.98 0.00 1,056,089.661.000000

Base 72.995000 0.00 216.98 0.00 1,056,089.66

42809H107 Total

660.68 0.000.0036,700.000 Local 2,683,571.97

Base 0.00 660.68 0.00 2,683,571.97

COMMON STOCK USD.01428236103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HEWLETT PACKARD CO

8,090.000 NHEU Local 40.919700 0.00 80.90 0.00 331,121.271.000000

Base 40.919700 0.00 80.90 0.00 331,121.27
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03 Jun 2011 08 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

13,300.000 NHDF Local 36.209300 0.00 93.10 0.00 481,676.791.000000

Base 36.209300 0.00 93.10 0.00 481,676.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

153,290.000 NHHY Local 34.900000 0.00 183.94 0.00 5,350,004.941.000000

Base 34.900000 0.00 183.94 0.00 5,350,004.94

428236103 Total

357.94 0.000.00174,680.000 Local 6,162,803.00

Base 0.00 357.94 0.00 6,162,803.00

COMMON STOCK42833L108 26 May 2011 01 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCHHGREGG INC

17,100.000 NHHO Local 15.022000 0.00 684.00 0.00 257,560.201.000000

Base 15.022000 0.00 684.00 0.00 257,560.20

27 May 2011 02 Jun 2011 USD/DTC 0.04PIPER JAFFRAY

210.000 NHHO Local 14.328300 0.00 8.40 0.00 3,017.341.000000

Base 14.328300 0.00 8.40 0.00 3,017.34

31 May 2011 03 Jun 2011 USD/DTC 0.04PIPER JAFFRAY

10,300.000 NHHO Local 15.030100 0.00 412.00 0.00 155,222.031.000000

Base 15.030100 0.00 412.00 0.00 155,222.03

07 Jun 2011 10 Jun 2011 USD/DTC 0.04PIPER JAFFRAY

4,150.000 NHHO Local 14.937000 0.00 166.00 0.00 62,154.551.000000

Base 14.937000 0.00 166.00 0.00 62,154.55

08 Jun 2011 13 Jun 2011 USD/DTC 0.04PIPER JAFFRAY

4,460.000 NHHO Local 14.702000 0.00 178.40 0.00 65,749.321.000000

Base 14.702000 0.00 178.40 0.00 65,749.32
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,300.000 NHHZ Local 14.100000 0.00 2.76 0.00 32,432.761.000000

Base 14.100000 0.00 2.76 0.00 32,432.76

28 Jun 2011 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,740.000 NHHO Local 13.904200 0.00 52.20 0.00 24,245.511.000000

Base 13.904200 0.00 52.20 0.00 24,245.51

42833L108 Total

1,503.76 0.000.0040,260.000 Local 600,381.71

Base 0.00 1,503.76 0.00 600,381.71

COMMON STOCK USD.0142840B101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHI TECH PHARMACAL CO INC

1,000.000 NHHZ Local 26.440000 0.00 1.20 0.00 26,441.201.000000

Base 26.440000 0.00 1.20 0.00 26,441.20

REIT USD.01431284108 24 May 2011 27 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCHIGHWOODS PROPERTIES INC

3,080.000 NHHO Local 34.476900 0.00 123.20 0.00 106,312.051.000000

Base 34.476900 0.00 123.20 0.00 106,312.05

COMMON STOCK431466101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHILL INTERNATIONAL INC

800.000 NHHZ Local 5.650000 0.00 0.96 0.00 4,520.961.000000

Base 5.650000 0.00 0.96 0.00 4,520.96

COMMON STOCK NPV431475102 18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINCHILL ROM HOLDINGS INC

3,650.000 NHDU Local 46.069900 0.00 63.51 0.00 168,218.651.000000

Base 46.069900 0.00 63.51 0.00 168,218.65

19 May 2011 24 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

2,050.000 NHDU Local 46.496000 0.00 61.50 0.00 95,378.301.000000

Base 46.496000 0.00 61.50 0.00 95,378.30



Prepared by State StreetPage 454

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

09 Jun 2011 14 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,300.000 NHDU Local 46.257100 0.00 66.00 0.00 152,714.431.000000

Base 46.257100 0.00 66.00 0.00 152,714.43

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

230.000 NHEU Local 45.020000 0.00 0.27 0.00 10,354.871.000000

Base 45.020000 0.00 0.27 0.00 10,354.87

431475102 Total

191.28 0.000.009,230.000 Local 426,666.25

Base 0.00 191.28 0.00 426,666.25

COMMON STOCK USD.0143365Y104 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HITTITE MICROWAVE CORP

390.000 NHDU Local 63.698000 0.00 7.80 0.00 24,850.021.000000

Base 63.698000 0.00 7.80 0.00 24,850.02

COMMON STOCK USD.01436106108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HOLLYFRONTIER CORP

360.000 NHEU Local 61.847300 0.00 3.60 0.00 22,268.631.000000

Base 61.847300 0.00 3.60 0.00 22,268.63

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHEU Local 59.810000 0.00 0.96 0.00 47,848.961.000000

Base 59.810000 0.00 0.96 0.00 47,848.96

436106108 Total

4.56 0.000.001,160.000 Local 70,117.59

Base 0.00 4.56 0.00 70,117.59

COMMON STOCK USD.0143689E107 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HOME BANCORP INC

230.000 NHHZ Local 15.533500 0.00 3.45 0.00 3,576.161.000000

Base 15.533500 0.00 3.45 0.00 3,576.16
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COMMON STOCK USD.05437076102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HOME DEPOT INC

6,280.000 NHEU Local 37.617200 0.00 62.80 0.00 236,298.821.000000

Base 37.617200 0.00 62.80 0.00 236,298.82

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

44,900.000 NHHY Local 35.080000 0.00 53.88 0.00 1,575,145.881.000000

Base 35.080000 0.00 53.88 0.00 1,575,145.88

437076102 Total

116.68 0.000.0051,180.000 Local 1,811,444.70

Base 0.00 116.68 0.00 1,811,444.70

REIT USD.01437306103 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HOME PROPERTIES INC

80.000 NHHZ Local 62.084300 0.00 1.20 0.00 4,967.941.000000

Base 62.084300 0.00 1.20 0.00 4,967.94

COMMON STOCK USD1.438516106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HONEYWELL INTERNATIONAL INC

2,970.000 NHEU Local 59.386300 0.00 29.70 0.00 176,407.011.000000

Base 59.386300 0.00 29.70 0.00 176,407.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,070.000 NHEU Local 56.350000 0.00 2.48 0.00 116,646.981.000000

Base 56.350000 0.00 2.48 0.00 116,646.98

438516106 Total

32.18 0.000.005,040.000 Local 293,053.99

Base 0.00 32.18 0.00 293,053.99

COMMON STOCK440452100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHORMEL FOODS CORP

4,250.000 NHEU Local 29.130000 0.00 5.10 0.00 123,807.601.000000

Base 29.130000 0.00 5.10 0.00 123,807.60
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COMMON STOCK USD.01441060100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HOSPIRA INC

750.000 NHEU Local 55.954700 0.00 7.50 0.00 41,973.531.000000

Base 55.954700 0.00 7.50 0.00 41,973.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,900.000 NHHY Local 54.760000 0.00 2.28 0.00 104,046.281.000000

Base 54.760000 0.00 2.28 0.00 104,046.28

441060100 Total

9.78 0.000.002,650.000 Local 146,019.81

Base 0.00 9.78 0.00 146,019.81

COMMON STOCK NPV441339108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHOT TOPIC INC

2,400.000 NHHZ Local 7.280000 0.00 2.88 0.00 17,474.881.000000

Base 7.280000 0.00 2.88 0.00 17,474.88

COMMON STOCK44267D107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHOWARD HUGHES CORP/THE

1,100.000 NHHY Local 63.500000 0.00 1.32 0.00 69,851.321.000000

Base 63.500000 0.00 1.32 0.00 69,851.32

COMMON STOCK USD.01443510201 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HUBBELL INC  CL B

310.000 NHEU Local 72.474200 0.00 3.10 0.00 22,470.101.000000

Base 72.474200 0.00 3.10 0.00 22,470.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,570.000 NHHY Local 62.070000 0.00 1.88 0.00 97,451.781.000000

Base 62.070000 0.00 1.88 0.00 97,451.78

443510201 Total

4.98 0.000.001,880.000 Local 119,921.88

Base 0.00 4.98 0.00 119,921.88
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COMMON STOCK443792106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHUDSON HIGHLAND GROUP INC

4,500.000 NHHZ Local 5.010000 0.00 5.40 0.00 22,550.401.000000

Base 5.010000 0.00 5.40 0.00 22,550.40

REIT USD.01444097109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHUDSON PACIFIC PROPERTIES IN

1,100.000 NHHZ Local 15.990000 0.00 1.32 0.00 17,590.321.000000

Base 15.990000 0.00 1.32 0.00 17,590.32

COMMON STOCK USD.01444903108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HUMAN GENOME SCIENCES INC

880.000 NHEU Local 27.254800 0.00 8.80 0.00 23,993.021.000000

Base 27.254800 0.00 8.80 0.00 23,993.02

COMMON STOCK USD.01445658107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HUNT (JB) TRANSPRT SVCS INC

430.000 NHEU Local 45.278800 0.00 4.30 0.00 19,474.181.000000

Base 45.278800 0.00 4.30 0.00 19,474.18

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 45.710000 0.00 0.48 0.00 18,284.481.000000

Base 45.710000 0.00 0.48 0.00 18,284.48

445658107 Total

4.78 0.000.00830.000 Local 37,758.66

Base 0.00 4.78 0.00 37,758.66

COMMON STOCK USD.01446150104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HUNTINGTON BANCSHARES INC

8,180.000 NHDM Local 6.770000 0.00 122.70 0.00 55,501.301.000000

Base 6.770000 0.00 122.70 0.00 55,501.30

COMMON STOCK USD.01446413106 26 May 2011 26 May 2011 USD/DTCSHARE ADJUSTMENTHUNTINGTON INGALLS INDUSTRIE

0.349 NHHY Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCK USD.01447011107 27 Jun 2011 30 Jun 2011 USD/DTC 0.04PULSE TRADING LLCHUNTSMAN CORP

11,659.000 NHIB Local 17.774400 0.00 466.36 0.00 207,698.091.000000

Base 17.774400 0.00 466.36 0.00 207,698.09

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,200.000 NHEU Local 17.490000 0.00 2.64 0.00 38,480.641.000000

Base 17.490000 0.00 2.64 0.00 38,480.64

447011107 Total

469.00 0.000.0013,859.000 Local 246,178.73

Base 0.00 469.00 0.00 246,178.73

COMMON STOCK NPV447324104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHURCO COMPANIES INC

880.000 NHHZ Local 30.740000 0.00 1.06 0.00 27,052.261.000000

Base 30.740000 0.00 1.06 0.00 27,052.26

COMMON STOCK44919P508 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCIAC/INTERACTIVECORP

2,740.000 NHHY Local 36.490000 0.00 3.28 0.00 99,985.881.000000

Base 36.490000 0.00 3.28 0.00 99,985.88

COMMON STOCK44925C103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETICF INTERNATIONAL INC

100.000 NHHZ Local 24.990000 0.00 0.12 0.00 2,499.121.000000

Base 24.990000 0.00 0.12 0.00 2,499.12

COMMON STOCK USD.0144930K108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETICO GLOBAL COM HLDG LTD NEW

2,300.000 NHHZ Local 3.230000 0.00 2.76 0.00 7,431.761.000000

Base 3.230000 0.00 2.76 0.00 7,431.76

COMMON STOCK44980X109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCIPG PHOTONICS CORP

1,610.000 NHEU Local 66.170000 0.00 1.93 0.00 106,535.631.000000

Base 66.170000 0.00 1.93 0.00 106,535.63
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REIT USD.00145031U101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ISTAR FINANCIAL INC

390.000 NHHZ Local 8.944500 0.00 5.85 0.00 3,494.211.000000

Base 8.944500 0.00 5.85 0.00 3,494.21

COMMON STOCK45031X204 05 May 2011 05 May 2011 USD/DTCSTOCK DISTRIBUTIONISTA PHARMACEUTICALS INC

12,966.000 NHEL Local 10.490000 0.00 0.00 0.00 136,013.341.000000

Base 10.490000 0.00 0.00 0.00 136,013.34

COMMON STOCK USD1.450828108 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)IBERIABANK CORP

420.000 NHDU Local 58.790100 0.00 8.40 0.00 24,700.241.000000

Base 58.790100 0.00 8.40 0.00 24,700.24

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

3,270.000 NHDU Local 58.661300 0.00 56.90 0.00 191,879.351.000000

Base 58.661300 0.00 56.90 0.00 191,879.35

09 Jun 2011 14 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,420.000 NHDU Local 55.436400 0.00 7.10 0.00 78,726.791.000000

Base 55.436400 0.00 7.10 0.00 78,726.79

10 Jun 2011 15 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,320.000 NHDU Local 55.094600 0.00 6.60 0.00 72,731.471.000000

Base 55.094600 0.00 6.60 0.00 72,731.47

450828108 Total

79.00 0.000.006,430.000 Local 368,037.85

Base 0.00 79.00 0.00 368,037.85

COMMON STOCK45166R204 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIDENIX PHARMACEUTICALS INC

5,430.000 NHHZ Local 5.250000 0.00 6.52 0.00 28,514.021.000000

Base 5.250000 0.00 6.52 0.00 28,514.02
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COMMON STOCK USD.0145167R104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.IDEX CORP

600.000 NHEU Local 44.275000 0.00 6.00 0.00 26,571.001.000000

Base 44.275000 0.00 6.00 0.00 26,571.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

550.000 NHEU Local 43.490000 0.00 0.66 0.00 23,920.161.000000

Base 43.490000 0.00 0.66 0.00 23,920.16

45167R104 Total

6.66 0.000.001,150.000 Local 50,491.16

Base 0.00 6.66 0.00 50,491.16

COMMON STOCK USD.145168D104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.IDEXX LABORATORIES INC

260.000 NHEU Local 79.053100 0.00 2.60 0.00 20,556.411.000000

Base 79.053100 0.00 2.60 0.00 20,556.41

18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

220.000 NHDU Local 81.574800 0.00 1.10 0.00 17,947.561.000000

Base 81.574800 0.00 1.10 0.00 17,947.56

18 May 2011 23 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

3,074.000 NHDU Local 80.510200 0.00 15.37 0.00 247,503.721.000000

Base 80.510200 0.00 15.37 0.00 247,503.72

45168D104 Total

19.07 0.000.003,554.000 Local 286,007.69

Base 0.00 19.07 0.00 286,007.69

COMMON STOCK45170X106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIDENTIVE GROUP INC

5,300.000 NHHZ Local 2.440000 0.00 6.36 0.00 12,938.361.000000

Base 2.440000 0.00 6.36 0.00 12,938.36
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COMMON STOCK USD.01451734107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.IHS INC CLASS A

300.000 NHEU Local 88.993300 0.00 3.00 0.00 26,700.991.000000

Base 88.993300 0.00 3.00 0.00 26,700.99

COMMON STOCK USD.01452308109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ILLINOIS TOOL WORKS

2,190.000 NHEU Local 54.120400 0.00 21.90 0.00 118,545.581.000000

Base 54.120400 0.00 21.90 0.00 118,545.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,090.000 NHHY Local 54.350000 0.00 2.50 0.00 113,594.001.000000

Base 54.350000 0.00 2.50 0.00 113,594.00

452308109 Total

24.40 0.000.004,280.000 Local 232,139.58

Base 0.00 24.40 0.00 232,139.58

COMMON STOCK USD.01452327109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ILLUMINA INC

860.000 NHEU Local 70.786700 0.00 8.60 0.00 60,885.161.000000

Base 70.786700 0.00 8.60 0.00 60,885.16

COMMON STOCK USD.1452526106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIMMUCOR INC

490.000 NHHZ Local 19.370000 0.00 0.59 0.00 9,491.891.000000

Base 19.370000 0.00 0.59 0.00 9,491.89

COMMON STOCK USD.0145253H101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIMMUNOGEN INC

2,920.000 NHHZ Local 11.640000 0.00 3.50 0.00 33,992.301.000000

Base 11.640000 0.00 3.50 0.00 33,992.30

COMMON STOCK USD.0145256B101 27 Jun 2011 30 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCIMPAX LABORATORIES INC

1,720.000 NHHO Local 20.703400 0.00 68.80 0.00 35,678.651.000000

Base 20.703400 0.00 68.80 0.00 35,678.65
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COMMON STOCK USD.01452834104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.IMPERIAL HOLDINGS INC

1,200.000 NHHZ Local 10.220400 0.00 18.00 0.00 12,282.481.000000

Base 10.220400 0.00 18.00 0.00 12,282.48

COMMON STOCK USD1.453440307 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINDEPENDENCE HOLDING CO

1,000.000 NHHZ Local 10.260000 0.00 1.20 0.00 10,261.201.000000

Base 10.260000 0.00 1.20 0.00 10,261.20

COMMON STOCK45666Q102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INFORMATICA CORP

430.000 NHEU Local 52.335300 0.00 4.30 0.00 22,508.481.000000

Base 52.335300 0.00 4.30 0.00 22,508.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHEU Local 56.810000 0.00 1.08 0.00 51,130.081.000000

Base 56.810000 0.00 1.08 0.00 51,130.08

45666Q102 Total

5.38 0.000.001,330.000 Local 73,638.56

Base 0.00 5.38 0.00 73,638.56

COMMON STOCK45667G103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINFINERA CORP

12,460.000 NHHZ Local 6.580000 0.00 14.95 0.00 82,001.751.000000

Base 6.580000 0.00 14.95 0.00 82,001.75

COMMON STOCK45719T103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINHIBITEX INC

2,380.000 NHHZ Local 3.930000 0.00 2.86 0.00 9,356.261.000000

Base 3.930000 0.00 2.86 0.00 9,356.26

COMMON STOCK USD.0145765U103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINSIGHT ENTERPRISES INC

1,300.000 NHHZ Local 16.620000 0.00 1.56 0.00 21,607.561.000000

Base 16.620000 0.00 1.56 0.00 21,607.56
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COMMON STOCK USD.01457667103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINSITUFORM TECHNOLOGIES CL A

4,620.000 NHHZ Local 19.250000 0.00 5.54 0.00 88,940.541.000000

Base 19.250000 0.00 5.54 0.00 88,940.54

COMMON STOCK USD.01457669307 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINSMED INC

3,400.000 NHHZ Local 12.000000 0.00 4.08 0.00 40,804.081.000000

Base 12.000000 0.00 4.08 0.00 40,804.08

COMMON STOCK USD.0145768S105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINNOSPEC INC

350.000 NHHZ Local 30.860000 0.00 0.42 0.00 10,801.421.000000

Base 30.860000 0.00 0.42 0.00 10,801.42

COMMON STOCK USD.01457985208 17 May 2011 20 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.INTEGRA LIFESCIENCES HOLDING

210.000 NHHO Local 50.630000 0.00 4.20 0.00 10,636.501.000000

Base 50.630000 0.00 4.20 0.00 10,636.50

17 May 2011 20 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

3,880.000 NHHO Local 50.653400 0.00 155.20 0.00 196,690.391.000000

Base 50.653400 0.00 155.20 0.00 196,690.39

18 May 2011 23 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

4,220.000 NHHO Local 50.718600 0.00 168.80 0.00 214,201.291.000000

Base 50.718600 0.00 168.80 0.00 214,201.29

19 May 2011 24 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

610.000 NHHO Local 50.922100 0.00 24.40 0.00 31,086.881.000000

Base 50.922100 0.00 24.40 0.00 31,086.88

20 May 2011 25 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,890.000 NHHO Local 50.997400 0.00 75.60 0.00 96,460.691.000000

Base 50.997400 0.00 75.60 0.00 96,460.69
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30 Jun 2011 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,160.000 NHHO Local 47.529300 0.00 34.80 0.00 55,168.791.000000

Base 47.529300 0.00 34.80 0.00 55,168.79

457985208 Total

463.00 0.000.0011,970.000 Local 604,244.54

Base 0.00 463.00 0.00 604,244.54

COMMON STOCK45812P107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTEGRATED SILICON SOLUTION

3,700.000 NHHZ Local 9.100000 0.00 4.44 0.00 33,674.441.000000

Base 9.100000 0.00 4.44 0.00 33,674.44

COMMON STOCK458140100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INTEL CORP

14,120.000 NHEU Local 19.769500 0.00 141.20 0.00 279,286.541.000000

Base 19.769500 0.00 141.20 0.00 279,286.54

11 May 2011 16 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

97,400.000 NHDF Local 23.436900 0.00 681.80 0.00 2,283,435.861.000000

Base 23.436900 0.00 681.80 0.00 2,283,435.86

12 May 2011 17 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

13,500.000 NHDF Local 23.592100 0.00 67.50 0.00 318,560.851.000000

Base 23.592100 0.00 67.50 0.00 318,560.85

13 May 2011 18 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

70,700.000 NHDF Local 23.516300 0.00 353.50 0.00 1,662,955.911.000000

Base 23.516300 0.00 353.50 0.00 1,662,955.91

17 May 2011 20 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

63,900.000 NHDF Local 23.383500 0.00 447.30 0.00 1,494,652.951.000000

Base 23.383500 0.00 447.30 0.00 1,494,652.95
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19 May 2011 24 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

56,900.000 NHDF Local 23.367800 0.00 398.30 0.00 1,330,026.121.000000

Base 23.367800 0.00 398.30 0.00 1,330,026.12

20 May 2011 25 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

8,200.000 NHDF Local 23.274300 0.00 57.40 0.00 190,906.661.000000

Base 23.274300 0.00 57.40 0.00 190,906.66

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,170.000 NHHY Local 22.570400 0.00 17.55 0.00 26,424.921.000000

Base 22.570400 0.00 17.55 0.00 26,424.92

27 May 2011 02 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

18,600.000 NHDF Local 22.215500 0.00 130.20 0.00 413,338.501.000000

Base 22.215500 0.00 130.20 0.00 413,338.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

246,200.000 NHHY Local 21.190000 0.00 295.44 0.00 5,217,273.441.000000

Base 21.190000 0.00 295.44 0.00 5,217,273.44

458140100 Total

2,590.19 0.000.00590,690.000 Local 13,216,861.75

Base 0.00 2,590.19 0.00 13,216,861.75

COMMON STOCK USD.0145865V100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INTERCONTINENTALEXCHANGE INC

320.000 NHEU Local 118.640600 0.00 3.20 0.00 37,968.191.000000

Base 118.640600 0.00 3.20 0.00 37,968.19

COMMON STOCK USD.01458786100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTERMEC INC

5,290.000 NHHZ Local 10.690000 0.00 6.35 0.00 56,556.451.000000

Base 10.690000 0.00 6.35 0.00 56,556.45
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COMMON STOCK45884X103 17 May 2011 17 May 2011 USD/DTCSTOCK DISTRIBUTIONINTERMUNE INC

24,000.000 NHEL Local 39.510000 0.00 0.00 0.00 948,240.001.000000

Base 39.510000 0.00 0.00 0.00 948,240.00

13 Jun 2011 13 Jun 2011 USD/DTCSTOCK DISTRIBUTION

21,450.000 NHEL Local 34.240000 0.00 0.00 0.00 734,448.001.000000

Base 34.240000 0.00 0.00 0.00 734,448.00

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,600.000 NHHZ Local 35.020000 0.00 4.32 0.00 126,076.321.000000

Base 35.020000 0.00 4.32 0.00 126,076.32

45884X103 Total

4.32 0.000.0049,050.000 Local 1,808,764.32

Base 0.00 4.32 0.00 1,808,764.32

COMMON STOCK USD.2459200101 19 Apr 2011 25 Apr 2011 USD/DTC 0.02PERSHING LLCINTL BUSINESS MACHINES CORP

700.000 NHEY Local 165.067271 0.00 14.00 0.02 115,561.111.000000

Base 165.067271 0.00 14.00 0.02 115,561.11

15 Jun 2011 20 Jun 2011 USD/DTC 0.02PERSHING LLC

1,350.000 NHEY Local 162.359104 0.00 27.00 0.00 219,211.791.000000

Base 162.359104 0.00 27.00 0.00 219,211.79

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,740.000 NHEU Local 163.946500 0.00 47.40 0.00 777,153.811.000000

Base 163.946500 0.00 47.40 0.00 777,153.81

459200101 Total

88.40 0.020.006,790.000 Local 1,111,926.71

Base 0.00 88.40 0.02 1,111,926.71
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COMMON STOCK USD.0145928H106 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTERNATIONAL COAL GROUP INC

320.000 NHHZ Local 14.473700 0.00 4.80 0.00 4,636.381.000000

Base 14.473700 0.00 4.80 0.00 4,636.38

COMMON STOCK459506101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INTL FLAVORS + FRAGRANCES

370.000 NHEU Local 63.007300 0.00 3.70 0.00 23,316.401.000000

Base 63.007300 0.00 3.70 0.00 23,316.40

COMMON STOCK459902102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INTL GAME TECHNOLOGY

1,400.000 NHEU Local 16.316100 0.00 14.00 0.00 22,856.541.000000

Base 16.316100 0.00 14.00 0.00 22,856.54

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,320.000 NHHY Local 16.730000 0.00 12.38 0.00 172,665.981.000000

Base 16.730000 0.00 12.38 0.00 172,665.98

459902102 Total

26.38 0.000.0011,720.000 Local 195,522.52

Base 0.00 26.38 0.00 195,522.52

COMMON STOCK USD1.460146103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INTERNATIONAL PAPER CO

1,600.000 NHEU Local 30.393400 0.00 16.00 0.00 48,645.441.000000

Base 30.393400 0.00 16.00 0.00 48,645.44

29 Apr 2011 04 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

49,800.000 NHDF Local 30.974700 0.00 996.00 0.00 1,543,536.061.000000

Base 30.974700 0.00 996.00 0.00 1,543,536.06

11 May 2011 16 May 2011 USD/DTC 0.01UBS SECURITIES LLC

23,100.000 NHDF Local 32.593500 0.00 161.70 0.00 753,071.551.000000

Base 32.593500 0.00 161.70 0.00 753,071.55
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19 May 2011 24 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

32,100.000 NHDF Local 31.532800 0.00 642.00 0.00 1,012,844.881.000000

Base 31.532800 0.00 642.00 0.00 1,012,844.88

20 May 2011 25 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

19,914.000 NHDF Local 31.294100 0.00 398.28 0.00 623,588.991.000000

Base 31.294100 0.00 398.28 0.00 623,588.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

17,100.000 NHHY Local 28.780000 0.00 20.52 0.00 492,158.521.000000

Base 28.780000 0.00 20.52 0.00 492,158.52

460146103 Total

2,234.50 0.000.00143,614.000 Local 4,473,845.44

Base 0.00 2,234.50 0.00 4,473,845.44

COMMON STOCK USD1.460254105 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTL RECTIFIER CORP

640.000 NHDU Local 30.418500 0.00 12.80 0.00 19,480.641.000000

Base 30.418500 0.00 12.80 0.00 19,480.64

COMMON STOCK USD.01460335201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTL SPEEDWAY CORP CL A

4,030.000 NHHZ Local 26.830000 0.00 4.84 0.00 108,129.741.000000

Base 26.830000 0.00 4.84 0.00 108,129.74

COMMON STOCK USD.1460690100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INTERPUBLIC GROUP OF COS INC

2,290.000 NHEU Local 12.625700 0.00 22.90 0.00 28,935.751.000000

Base 12.625700 0.00 22.90 0.00 28,935.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

21,670.000 NHHY Local 11.460000 0.00 26.00 0.00 248,364.201.000000

Base 11.460000 0.00 26.00 0.00 248,364.20
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460690100 Total

48.90 0.000.0023,960.000 Local 277,299.95

Base 0.00 48.90 0.00 277,299.95

COMMON STOCK NPV461148108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTEVAC INC

1,160.000 NHHZ Local 10.020000 0.00 1.39 0.00 11,624.591.000000

Base 10.020000 0.00 1.39 0.00 11,624.59

COMMON STOCK46118H104 06 Apr 2011 11 Apr 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDINTRALINKS HOLDINGS INC

5,460.000 NHHO Local 25.912900 0.00 218.40 0.00 141,702.831.000000

Base 25.912900 0.00 218.40 0.00 141,702.83

06 Apr 2011 12 Apr 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

6,660.000 NHHO Local 25.500000 0.00 0.00 0.00 169,830.001.000000

Base 25.500000 0.00 0.00 0.00 169,830.00

07 Apr 2011 12 Apr 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

3,330.000 NHHO Local 27.067900 0.00 133.20 0.00 90,269.311.000000

Base 27.067900 0.00 133.20 0.00 90,269.31

11 Apr 2011 14 Apr 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

570.000 NHHO Local 27.495900 0.00 22.80 0.00 15,695.461.000000

Base 27.495900 0.00 22.80 0.00 15,695.46

14 Apr 2011 19 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,740.000 NHHO Local 27.936300 0.00 69.60 0.00 48,678.761.000000

Base 27.936300 0.00 69.60 0.00 48,678.76

15 Apr 2011 20 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,760.000 NHHO Local 28.288000 0.00 70.40 0.00 49,857.281.000000

Base 28.288000 0.00 70.40 0.00 49,857.28
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11 May 2011 16 May 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

8,180.000 NHHO Local 21.647200 0.00 327.20 0.00 177,401.301.000000

Base 21.647200 0.00 327.20 0.00 177,401.30

46118H104 Total

841.60 0.000.0027,700.000 Local 693,434.94

Base 0.00 841.60 0.00 693,434.94

COMMON STOCK USD.01461202103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INTUIT INC

920.000 NHEU Local 54.015500 0.00 9.20 0.00 49,703.461.000000

Base 54.015500 0.00 9.20 0.00 49,703.46

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,600.000 NHEU Local 50.500000 0.00 1.92 0.00 80,801.921.000000

Base 50.500000 0.00 1.92 0.00 80,801.92

461202103 Total

11.12 0.000.002,520.000 Local 130,505.38

Base 0.00 11.12 0.00 130,505.38

COMMON STOCK USD.25461203101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INVACARE CORP

110.000 NHHZ Local 32.020800 0.00 1.65 0.00 3,523.941.000000

Base 32.020800 0.00 1.65 0.00 3,523.94

COMMON STOCK46120E602 24 May 2011 27 May 2011 USD/DTC 0.02PERSHING LLCINTUITIVE SURGICAL INC

350.000 NHEY Local 342.709914 0.00 7.00 0.00 119,955.471.000000

Base 342.709914 0.00 7.00 0.00 119,955.47

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

140.000 NHEU Local 349.010000 0.00 1.40 0.00 48,862.801.000000

Base 349.010000 0.00 1.40 0.00 48,862.80
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

51.000 NHEU Local 347.400000 0.00 0.06 0.00 17,717.461.000000

Base 347.400000 0.00 0.06 0.00 17,717.46

46120E602 Total

8.46 0.000.00541.000 Local 186,535.73

Base 0.00 8.46 0.00 186,535.73

COMMON STOCK46121Y102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCINTREPID POTASH INC

3,050.000 NHEU Local 30.540000 0.00 3.66 0.00 93,150.661.000000

Base 30.540000 0.00 3.66 0.00 93,150.66

REIT USD.0146131B100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.INVESCO MORTGAGE CAPITAL

3,100.000 NHHZ Local 21.630600 0.00 46.50 0.00 67,101.361.000000

Base 21.630600 0.00 46.50 0.00 67,101.36

28 Apr 2011 03 May 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

3,970.000 NHHO Local 22.572100 0.00 158.80 0.00 89,770.041.000000

Base 22.572100 0.00 158.80 0.00 89,770.04

46131B100 Total

205.30 0.000.007,070.000 Local 156,871.40

Base 0.00 205.30 0.00 156,871.40

COMMON STOCK46269C102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIRIDIUM COMMUNICATIONS INC

350.000 NHHZ Local 8.190000 0.00 0.42 0.00 2,866.921.000000

Base 8.190000 0.00 0.42 0.00 2,866.92

COMMON STOCK USD.0146270W105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIRIS INTERNATIONAL INC

700.000 NHHZ Local 9.520000 0.00 0.84 0.00 6,664.841.000000

Base 9.520000 0.00 0.84 0.00 6,664.84
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COMMON STOCK USD.01462846106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.IRON MOUNTAIN INC

860.000 NHEU Local 31.353600 0.00 8.60 0.00 26,972.701.000000

Base 31.353600 0.00 8.60 0.00 26,972.70

COMMON STOCK USD.01464592104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETISLE OF CAPRI CASINOS

340.000 NHHZ Local 8.640000 0.00 0.41 0.00 2,938.011.000000

Base 8.640000 0.00 0.41 0.00 2,938.01

COMMON STOCK NPV465685105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ITC HOLDINGS CORP

270.000 NHEU Local 70.955600 0.00 2.70 0.00 19,160.711.000000

Base 70.955600 0.00 2.70 0.00 19,160.71

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

210.000 NHEU Local 70.770000 0.00 0.25 0.00 14,861.951.000000

Base 70.770000 0.00 0.25 0.00 14,861.95

465685105 Total

2.95 0.000.00480.000 Local 34,022.66

Base 0.00 2.95 0.00 34,022.66

COMMON STOCK NPV465741106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCITRON INC

2,880.000 NHHY Local 46.850000 0.00 3.45 0.00 134,931.451.000000

Base 46.850000 0.00 3.45 0.00 134,931.45

COMMON STOCK46612J507 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JDS UNIPHASE CORP

1,020.000 NHEU Local 19.215900 0.00 10.20 0.00 19,610.421.000000

Base 19.215900 0.00 10.20 0.00 19,610.42

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,020.000 NHDM Local 19.650000 0.00 45.30 0.00 59,388.301.000000

Base 19.650000 0.00 45.30 0.00 59,388.30
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

870.000 NHEU Local 16.010000 0.00 1.04 0.00 13,929.741.000000

Base 16.010000 0.00 1.04 0.00 13,929.74

46612J507 Total

56.54 0.000.004,910.000 Local 92,928.46

Base 0.00 56.54 0.00 92,928.46

COMMON STOCK USD1.46625H100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.JPMORGAN CHASE + CO

4,680.000 NHDM Local 47.318600 0.00 70.20 0.00 221,521.251.000000

Base 47.318600 0.00 70.20 0.00 221,521.25

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,010.000 NHHY Local 44.292500 0.00 15.15 0.00 44,750.581.000000

Base 44.292500 0.00 15.15 0.00 44,750.58

11 May 2011 16 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

21,200.000 NHDF Local 44.470200 0.00 148.40 0.00 942,916.641.000000

Base 44.470200 0.00 148.40 0.00 942,916.64

12 May 2011 17 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

16,300.000 NHDF Local 43.863000 0.00 81.50 0.00 715,048.401.000000

Base 43.863000 0.00 81.50 0.00 715,048.40

19 May 2011 24 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

20,900.000 NHDF Local 43.894200 0.00 104.50 0.00 917,493.281.000000

Base 43.894200 0.00 104.50 0.00 917,493.28

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHY Local 42.530800 0.00 18.00 0.00 51,054.961.000000

Base 42.530800 0.00 18.00 0.00 51,054.96
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46625H100 Total

437.75 0.000.0065,290.000 Local 2,892,785.11

Base 0.00 437.75 0.00 2,892,785.11

ADR46626D108 05 May 2011 10 May 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMMC NORILSK NICKEL JSC ADR

29,670.000 NHHJ Local 26.400000 0.00 445.05 0.00 783,733.051.000000

Base 26.400000 0.00 445.05 0.00 783,733.05

16 Jun 2011 21 Jun 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

3,106.000 NHHJ Local 24.820000 0.00 46.59 0.00 77,137.511.000000

Base 24.820000 0.00 46.59 0.00 77,137.51

46626D108 Total

491.64 0.000.0032,776.000 Local 860,870.56

Base 0.00 491.64 0.00 860,870.56

COMMON STOCK466313103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JABIL CIRCUIT INC

600.000 NHEU Local 20.056700 0.00 6.00 0.00 12,040.021.000000

Base 20.056700 0.00 6.00 0.00 12,040.02

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,270.000 NHEU Local 19.140000 0.00 1.52 0.00 24,309.321.000000

Base 19.140000 0.00 1.52 0.00 24,309.32

466313103 Total

7.52 0.000.001,870.000 Local 36,349.34

Base 0.00 7.52 0.00 36,349.34

COMMON STOCK USD.01466367109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJACK IN THE BOX INC

5,850.000 NHHZ Local 22.360000 0.00 7.02 0.00 130,813.021.000000

Base 22.360000 0.00 7.02 0.00 130,813.02
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467998910 13 Jun 2011 13 Jun 2011 USD/BOSCAPITAL CALLJK + B CAPITAL IV LP

34,482.000 NHEL Local 1.000000 0.00 0.00 0.00 34,482.001.000000

Base 1.000000 0.00 0.00 0.00 34,482.00

COMMON STOCK USD1.469814107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JACOBS ENGINEERING GROUP INC

350.000 NHEU Local 51.680000 0.00 3.50 0.00 18,091.501.000000

Base 51.680000 0.00 3.50 0.00 18,091.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,240.000 NHHY Local 40.880000 0.00 6.28 0.00 214,217.481.000000

Base 40.880000 0.00 6.28 0.00 214,217.48

469814107 Total

9.78 0.000.005,590.000 Local 232,308.98

Base 0.00 9.78 0.00 232,308.98

COMMON STOCK NPV47009M103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJAGUAR MINING INC

11,600.000 NHHZ Local 4.690000 0.00 13.92 0.00 54,417.921.000000

Base 4.690000 0.00 13.92 0.00 54,417.92

COMMON STOCK USD.01470355207 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JAMES RIVER COAL CO

210.000 NHHZ Local 22.577600 0.00 3.15 0.00 4,744.451.000000

Base 22.577600 0.00 3.15 0.00 4,744.45

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,900.000 NHHZ Local 19.860000 0.00 4.68 0.00 77,458.681.000000

Base 19.860000 0.00 4.68 0.00 77,458.68

470355207 Total

7.83 0.000.004,110.000 Local 82,203.13

Base 0.00 7.83 0.00 82,203.13
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COMMON STOCK472319102 18 May 2011 23 May 2011 USD/DTC 0.03NORTHLANDSECURITIES INC.JEFFERIES GROUP INC

11,270.000 NHDU Local 23.146800 0.00 338.10 0.00 261,202.541.000000

Base 23.146800 0.00 338.10 0.00 261,202.54

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 21.665600 0.00 13.50 0.00 19,512.541.000000

Base 21.665600 0.00 13.50 0.00 19,512.54

472319102 Total

351.60 0.000.0012,170.000 Local 280,715.08

Base 0.00 351.60 0.00 280,715.08

COMMON STOCK USD.01477839104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJOHN BEAN TECHNOLOGIES CORP

280.000 NHHZ Local 17.810000 0.00 0.34 0.00 4,987.141.000000

Base 17.810000 0.00 0.34 0.00 4,987.14

COMMON STOCK USD1.478160104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JOHNSON + JOHNSON

1,510.000 NHEU Local 59.359300 0.00 15.10 0.00 89,647.641.000000

Base 59.359300 0.00 15.10 0.00 89,647.64

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

590.000 NHHY Local 64.254900 0.00 8.85 0.00 37,919.241.000000

Base 64.254900 0.00 8.85 0.00 37,919.24

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

710.000 NHHY Local 65.631400 0.00 10.65 0.00 46,608.941.000000

Base 65.631400 0.00 10.65 0.00 46,608.94

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

830.000 NHDM Local 64.900000 0.00 12.45 0.00 53,879.451.000000

Base 64.900000 0.00 12.45 0.00 53,879.45



Prepared by State StreetPage 477

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,000.000 NHEU Local 65.060000 0.00 10.80 0.00 585,550.801.000000

Base 65.060000 0.00 10.80 0.00 585,550.80

478160104 Total

57.85 0.000.0012,640.000 Local 813,606.07

Base 0.00 57.85 0.00 813,606.07

COMMON STOCK478366107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JOHNSON CONTROLS INC

2,350.000 NHEU Local 42.277700 0.00 23.50 0.00 99,376.101.000000

Base 42.277700 0.00 23.50 0.00 99,376.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

33,230.000 NHHY Local 39.170000 0.00 39.87 0.00 1,301,658.971.000000

Base 39.170000 0.00 39.87 0.00 1,301,658.97

478366107 Total

63.37 0.000.0035,580.000 Local 1,401,035.07

Base 0.00 63.37 0.00 1,401,035.07

COMMON STOCK USD.0148020Q107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JONES LANG LASALLE INC

220.000 NHEU Local 103.747300 0.00 2.20 0.00 22,826.611.000000

Base 103.747300 0.00 2.20 0.00 22,826.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHHY Local 90.870000 0.00 0.84 0.00 63,609.841.000000

Base 90.870000 0.00 0.84 0.00 63,609.84

48020Q107 Total

3.04 0.000.00920.000 Local 86,436.45

Base 0.00 3.04 0.00 86,436.45
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COMMON STOCK USD.01481130102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJOURNAL COMMUNICATIONS INC A

680.000 NHHZ Local 5.000000 0.00 0.82 0.00 3,400.821.000000

Base 5.000000 0.00 0.82 0.00 3,400.82

COMMON STOCK USD1.481165108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JOY GLOBAL INC

530.000 NHEU Local 102.698300 0.00 5.30 0.00 54,435.401.000000

Base 102.698300 0.00 5.30 0.00 54,435.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

240.000 NHEU Local 86.650000 0.00 0.28 0.00 20,796.281.000000

Base 86.650000 0.00 0.28 0.00 20,796.28

481165108 Total

5.58 0.000.00770.000 Local 75,231.68

Base 0.00 5.58 0.00 75,231.68

GDR48122U204 05 May 2011 16 May 2011 USD/EUR 0.016 LOOP CAPITAL MARKETS LLCSISTEMA JSFC REG S SPONS GDR

1,137.000 NHHJ Local 27.130396 0.00 15.42 0.00 30,862.681.000000

Base 27.130396 0.00 15.42 0.00 30,862.68

EXP 29SEP1448125D183 23 May 2011 26 May 2011 USD/DTCJ.P. MORGAN CLEARING CORP.JPMORGAN CHASE BANK

54,500.000 NHHP Local 14.388800 0.00 0.00 0.00 784,189.601.000000

Base 14.388800 0.00 0.00 0.00 784,189.60

COMMON STOCK48203R104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.JUNIPER NETWORKS INC

1,770.000 NHEU Local 41.491100 0.00 17.70 0.00 73,456.951.000000

Base 41.491100 0.00 17.70 0.00 73,456.95

19 Apr 2011 25 Apr 2011 USD/DTC 0.02MR BEAL &COMPANY

2,900.000 NHEY Local 38.089100 0.00 58.00 0.00 110,516.391.000000

Base 38.089100 0.00 58.00 0.00 110,516.39
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

990.000 NHEU Local 30.020000 0.00 1.18 0.00 29,720.981.000000

Base 30.020000 0.00 1.18 0.00 29,720.98

48203R104 Total

76.88 0.000.005,660.000 Local 213,694.32

Base 0.00 76.88 0.00 213,694.32

COMMON STOCK USD.01482423100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKBW INC

3,300.000 NHHZ Local 18.380000 0.00 3.96 0.00 60,657.961.000000

Base 18.380000 0.00 3.96 0.00 60,657.96

COMMON STOCK482470200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKIT DIGITAL INC

4,850.000 NHHZ Local 12.000000 0.00 5.82 0.00 58,205.821.000000

Base 12.000000 0.00 5.82 0.00 58,205.82

COMMON STOCK482480100 14 Apr 2011 19 Apr 2011 USD/DTC 0.01UBS SECURITIES LLCKLA TENCOR CORPORATION

9,779.000 NHDF Local 42.109700 0.00 68.45 0.00 411,859.211.000000

Base 42.109700 0.00 68.45 0.00 411,859.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,000.000 NHEU Local 39.030000 0.00 8.40 0.00 273,218.401.000000

Base 39.030000 0.00 8.40 0.00 273,218.40

482480100 Total

76.85 0.000.0016,779.000 Local 685,077.61

Base 0.00 76.85 0.00 685,077.61

COMMON STOCK USD.01482686102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETK SWISS INC A

1,700.000 NHHZ Local 10.100000 0.00 2.04 0.00 17,172.041.000000

Base 10.100000 0.00 2.04 0.00 17,172.04
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COMMON STOCK USD.01482738101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKVH INDUSTRIES INC

1,900.000 NHHZ Local 10.670000 0.00 2.28 0.00 20,275.281.000000

Base 10.670000 0.00 2.28 0.00 20,275.28

COMMON STOCK48273U102 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)K12 INC

560.000 NHDU Local 34.566200 0.00 11.20 0.00 19,368.271.000000

Base 34.566200 0.00 11.20 0.00 19,368.27

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

4,900.000 NHDU Local 34.985000 0.00 85.26 0.00 171,511.761.000000

Base 34.985000 0.00 85.26 0.00 171,511.76

48273U102 Total

96.46 0.000.005,460.000 Local 190,880.03

Base 0.00 96.46 0.00 190,880.03

COMMON STOCK USD.01482740206 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKV PHARMACEUTICAL CO CL A

2,400.000 NHHZ Local 2.530000 0.00 2.88 0.00 6,074.881.000000

Base 2.530000 0.00 2.88 0.00 6,074.88

COMMON STOCK USD.01485170302 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.KANSAS CITY SOUTHERN

290.000 NHEU Local 54.706600 0.00 2.90 0.00 15,867.811.000000

Base 54.706600 0.00 2.90 0.00 15,867.81

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHHY Local 58.505000 0.00 4.65 0.00 18,141.201.000000

Base 58.505000 0.00 4.65 0.00 18,141.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,000.000 NHEU Local 55.590000 0.00 1.20 0.00 55,591.201.000000

Base 55.590000 0.00 1.20 0.00 55,591.20



Prepared by State StreetPage 481

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

485170302 Total

8.75 0.000.001,600.000 Local 89,600.21

Base 0.00 8.75 0.00 89,600.21

COMMON STOCK48562P103 01 Apr 2011 06 Apr 2011 USD/DTC 0.02LIQUIDNETINCKAPSTONE PAPER AND PACKAGING

51,400.000 NHDF Local 17.345000 0.00 771.00 0.00 892,304.001.000000

Base 17.345000 0.00 771.00 0.00 892,304.00

14 Apr 2011 19 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

6,700.000 NHDF Local 16.559000 0.00 50.25 0.00 110,995.551.000000

Base 16.559000 0.00 50.25 0.00 110,995.55

10 May 2011 13 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,600.000 NHDF Local 16.508400 0.00 42.00 0.00 92,489.041.000000

Base 16.508400 0.00 42.00 0.00 92,489.04

48562P103 Total

863.25 0.000.0063,700.000 Local 1,095,788.59

Base 0.00 863.25 0.00 1,095,788.59

COMMON STOCK USD.1486587108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKAYDON CORP

4,470.000 NHHZ Local 36.220000 0.00 5.36 0.00 161,908.761.000000

Base 36.220000 0.00 5.36 0.00 161,908.76

COM48660Q102 28 Apr 2011 03 May 2011 USD/DTCAUTREPAT-STK/$ DIVKAYNE ANDERSON ENERGY DEV CO

25.537 NHHZ Local 18.609468 0.00 0.00 0.00 475.231.000000

Base 18.609468 0.00 0.00 0.00 475.23

COMMON STOCK USD1.48666K109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKB HOME

10,540.000 NHHZ Local 11.760000 0.00 12.65 0.00 123,963.051.000000

Base 11.760000 0.00 12.65 0.00 123,963.05
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COMMON STOCK USD.25487836108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.KELLOGG CO

850.000 NHEU Local 54.054100 0.00 8.50 0.00 45,954.491.000000

Base 54.054100 0.00 8.50 0.00 45,954.49

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

460.000 NHHY Local 56.922800 0.00 6.90 0.00 26,191.391.000000

Base 56.922800 0.00 6.90 0.00 26,191.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

230.000 NHEU Local 54.760000 0.00 0.27 0.00 12,595.071.000000

Base 54.760000 0.00 0.27 0.00 12,595.07

487836108 Total

15.67 0.000.001,540.000 Local 84,740.95

Base 0.00 15.67 0.00 84,740.95

COMMON STOCK USD1.0488152208 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKELLY SERVICES INC CL A

300.000 NHHZ Local 15.700000 0.00 0.36 0.00 4,710.361.000000

Base 15.700000 0.00 0.36 0.00 4,710.36

COMMON STOCK USD.01488360207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKEMET CORP

5,740.000 NHHZ Local 13.920000 0.00 6.89 0.00 79,907.691.000000

Base 13.920000 0.00 6.89 0.00 79,907.69

COMMON STOCK489170100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCKENNAMETAL INC

661.000 NHDU Local 39.100500 0.00 3.31 0.00 25,848.741.000000

Base 39.100500 0.00 3.31 0.00 25,848.74

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

660.000 NHEU Local 38.850500 0.00 6.60 0.00 25,647.931.000000

Base 38.850500 0.00 6.60 0.00 25,647.93



Prepared by State StreetPage 483

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

630.000 NHDU Local 40.315300 0.00 12.60 0.00 25,411.241.000000

Base 40.315300 0.00 12.60 0.00 25,411.24

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,960.000 NHHY Local 39.900000 0.00 4.75 0.00 158,008.751.000000

Base 39.900000 0.00 4.75 0.00 158,008.75

489170100 Total

27.26 0.000.005,911.000 Local 234,916.66

Base 0.00 27.26 0.00 234,916.66

COMMON STOCK489398107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKENNEDY WILSON HOLDINGS INC

2,900.000 NHHZ Local 12.150000 0.00 3.48 0.00 35,238.481.000000

Base 12.150000 0.00 3.48 0.00 35,238.48

COMMON STOCK USD.1492914106 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KEY ENERGY SERVICES INC

210.000 NHHZ Local 16.371400 0.00 3.15 0.00 3,441.141.000000

Base 16.371400 0.00 3.15 0.00 3,441.14

COMMON STOCK USD1.493267108 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.KEYCORP

5,790.000 NHHY Local 8.383500 0.00 86.85 0.00 48,627.321.000000

Base 8.383500 0.00 86.85 0.00 48,627.32

COMMON STOCK493723100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKEYW HOLDING CORP/THE

2,160.000 NHHZ Local 12.040000 0.00 2.59 0.00 26,008.991.000000

Base 12.040000 0.00 2.59 0.00 26,008.99

COMMON STOCK USD.01493732101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKFORCE INC

500.000 NHHZ Local 12.920000 0.00 0.60 0.00 6,460.601.000000

Base 12.920000 0.00 0.60 0.00 6,460.60
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REIT USD.0149427F108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KILROY REALTY CORP

630.000 NHHZ Local 41.430500 0.00 9.45 0.00 26,110.671.000000

Base 41.430500 0.00 9.45 0.00 26,110.67

COMMON STOCK494368103 06 Jun 2011 09 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETSKIMBERLY CLARK CORP

12,051.000 NHEZ Local 66.226300 0.00 361.53 0.00 798,454.671.000000

Base 66.226300 0.00 361.53 0.00 798,454.67

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,240.000 NHEU Local 65.428400 0.00 12.40 0.00 81,143.621.000000

Base 65.428400 0.00 12.40 0.00 81,143.62

13 Jun 2011 16 Jun 2011 USD/DTC 0.03GARDNER RICH & CO

12,056.000 NHEZ Local 65.079400 0.00 361.68 0.00 784,958.931.000000

Base 65.079400 0.00 361.68 0.00 784,958.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,310.000 NHEU Local 65.360000 0.00 1.57 0.00 85,623.171.000000

Base 65.360000 0.00 1.57 0.00 85,623.17

494368103 Total

737.18 0.000.0026,657.000 Local 1,750,180.39

Base 0.00 737.18 0.00 1,750,180.39

COMMON STOCK USD.0149456B101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKINDER MORGAN INC

6,800.000 NHEU Local 28.600000 0.00 8.16 0.00 194,488.161.000000

Base 28.600000 0.00 8.16 0.00 194,488.16

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,800.000 NHHY Local 28.600000 0.00 4.56 0.00 108,684.561.000000

Base 28.600000 0.00 4.56 0.00 108,684.56
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49456B101 Total

12.72 0.000.0010,600.000 Local 303,172.72

Base 0.00 12.72 0.00 303,172.72

COMMON STOCK USD.25494580103 01 Jun 2011 01 Jun 2011 USD/DTCMERGERKINDRED HEALTHCARE INC

1,380.030 NHHZ Local 24.679999 0.00 0.00 0.00 34,059.141.000000

Base 24.679999 0.00 0.00 0.00 34,059.14

COMMON STOCK49460W208 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKINETIC CONCEPTS INC

2,430.000 NHEU Local 56.330000 0.00 2.91 0.00 136,884.811.000000

Base 56.330000 0.00 2.91 0.00 136,884.81

COMMON STOCK USD.1497266106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKIRBY CORP

1,820.000 NHEU Local 55.610000 0.00 2.18 0.00 101,212.381.000000

Base 55.610000 0.00 2.18 0.00 101,212.38

COMMON STOCK NPV497498105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKIRKLAND S INC

2,300.000 NHHZ Local 12.210000 0.00 2.76 0.00 28,085.761.000000

Base 12.210000 0.00 2.76 0.00 28,085.76

COMMON STOCK USD.01499005106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.KNIGHT CAPITAL GROUP INC A

800.000 NHHZ Local 13.499400 0.00 12.00 0.00 10,811.521.000000

Base 13.499400 0.00 12.00 0.00 10,811.52

18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

7,560.000 NHDU Local 12.593900 0.00 226.80 0.00 95,436.681.000000

Base 12.593900 0.00 226.80 0.00 95,436.68

499005106 Total

238.80 0.000.008,360.000 Local 106,248.20

Base 0.00 238.80 0.00 106,248.20
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COMMON STOCK USD.01500233101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKOHLBERG CAPITAL CORP

2,600.000 NHHZ Local 7.980000 0.00 3.12 0.00 20,751.121.000000

Base 7.980000 0.00 3.12 0.00 20,751.12

COMMON STOCK USD.01500255104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKOHLS CORP

20,000.000 NHEU Local 53.040000 0.00 0.00 0.00 1,060,800.001.000000

Base 53.040000 0.00 0.00 0.00 1,060,800.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,000.000 NHEU Local 49.450000 0.00 2.40 0.00 98,902.401.000000

Base 49.450000 0.00 2.40 0.00 98,902.40

500255104 Total

2.40 0.000.0022,000.000 Local 1,159,702.40

Base 0.00 2.40 0.00 1,159,702.40

COMMON STOCK NPV50075N104 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.KRAFT FOODS INC CLASS A

580.000 NHHY Local 33.490500 0.00 8.70 0.00 19,433.191.000000

Base 33.490500 0.00 8.70 0.00 19,433.19

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHHY Local 34.692500 0.00 7.20 0.00 16,659.601.000000

Base 34.692500 0.00 7.20 0.00 16,659.60

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,750.000 NHDM Local 33.973100 0.00 26.25 0.00 59,479.181.000000

Base 33.973100 0.00 26.25 0.00 59,479.18

50075N104 Total

42.15 0.000.002,810.000 Local 95,571.97

Base 0.00 42.15 0.00 95,571.97
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COMMON STOCK USD.0150077C106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKRATON PERFORMANCE POLYMERS

310.000 NHHZ Local 38.780000 0.00 0.37 0.00 12,022.171.000000

Base 38.780000 0.00 0.37 0.00 12,022.17

COMMON STOCK USD1.501044101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKROGER CO

24,370.000 NHEU Local 24.500000 0.00 29.24 0.00 597,094.241.000000

Base 24.500000 0.00 29.24 0.00 597,094.24

COMMON STOCK USD.0150105F105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKRONOS WORLDWIDE INC

1,300.000 NHEU Local 28.080000 0.00 1.56 0.00 36,505.561.000000

Base 28.080000 0.00 1.56 0.00 36,505.56

COMMON STOCK NPV501242101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKULICKE + SOFFA INDUSTRIES

9,900.000 NHHZ Local 11.010000 0.00 11.88 0.00 109,010.881.000000

Base 11.010000 0.00 11.88 0.00 109,010.88

COMMON STOCK50162D100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETL+L ENERGY INC

3,100.000 NHHZ Local 5.560000 0.00 3.72 0.00 17,239.721.000000

Base 5.560000 0.00 3.72 0.00 17,239.72

COMMON STOCK USD.0150187A107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLHC GROUP INC

2,050.000 NHHZ Local 22.700000 0.00 2.46 0.00 46,537.461.000000

Base 22.700000 0.00 2.46 0.00 46,537.46

COMMON STOCK USD.01501889208 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LKQ CORP

670.000 NHEU Local 24.319100 0.00 6.70 0.00 16,300.501.000000

Base 24.319100 0.00 6.70 0.00 16,300.50

COMMON STOCK50213H100 27 May 2011 02 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCLPL INVESTMENT HOLDINGS INC

10,720.000 NHDZ Local 35.435600 0.00 428.80 0.00 380,298.431.000000

Base 35.435600 0.00 428.80 0.00 380,298.43
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31 May 2011 03 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

8,400.000 NHDZ Local 35.848600 0.00 336.00 0.00 301,464.241.000000

Base 35.848600 0.00 336.00 0.00 301,464.24

01 Jun 2011 06 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

16,241.000 NHDZ Local 35.747400 0.00 649.64 0.00 581,223.161.000000

Base 35.747400 0.00 649.64 0.00 581,223.16

01 Jun 2011 06 Jun 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

15,649.000 NHDZ Local 35.745000 0.00 312.98 0.00 559,686.491.000000

Base 35.745000 0.00 312.98 0.00 559,686.49

02 Jun 2011 07 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

7,120.000 NHDZ Local 35.946600 0.00 284.80 0.00 256,224.591.000000

Base 35.946600 0.00 284.80 0.00 256,224.59

03 Jun 2011 08 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

7,149.000 NHDZ Local 35.993000 0.00 285.96 0.00 257,599.921.000000

Base 35.993000 0.00 285.96 0.00 257,599.92

06 Jun 2011 09 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

9,751.000 NHDZ Local 36.095000 0.00 390.04 0.00 352,352.391.000000

Base 36.095000 0.00 390.04 0.00 352,352.39

07 Jun 2011 10 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

16,125.000 NHDZ Local 36.440100 0.00 645.00 0.00 588,241.611.000000

Base 36.440100 0.00 645.00 0.00 588,241.61

08 Jun 2011 13 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

20,673.000 NHDZ Local 36.123900 0.00 826.92 0.00 747,616.301.000000

Base 36.123900 0.00 826.92 0.00 747,616.30

08 Jun 2011 13 Jun 2011 USD/DTC 0.02LIQUIDNETINC

5,031.000 NHDZ Local 35.985000 0.00 100.62 0.00 181,141.161.000000

Base 35.985000 0.00 100.62 0.00 181,141.16
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09 Jun 2011 14 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

11,395.000 NHDZ Local 35.810000 0.00 455.80 0.00 408,510.751.000000

Base 35.810000 0.00 455.80 0.00 408,510.75

09 Jun 2011 14 Jun 2011 USD/DTC 0.02LIQUIDNETINC

3,446.000 NHDZ Local 35.805000 0.00 68.92 0.00 123,452.951.000000

Base 35.805000 0.00 68.92 0.00 123,452.95

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHEU Local 33.150000 0.00 1.32 0.00 36,466.321.000000

Base 33.150000 0.00 1.32 0.00 36,466.32

50213H100 Total

4,786.80 0.000.00132,800.000 Local 4,774,278.31

Base 0.00 4,786.80 0.00 4,774,278.31

COMMON STOCK USD.01502161102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLSI CORP

10,700.000 NHEU Local 6.830000 0.00 12.84 0.00 73,093.841.000000

Base 6.830000 0.00 12.84 0.00 73,093.84

REIT USD.01502175102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.LTC PROPERTIES INC

500.000 NHHZ Local 29.423000 0.00 7.50 0.00 14,719.001.000000

Base 29.423000 0.00 7.50 0.00 14,719.00

COMMON STOCK USD.05502403207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLTX CREDENCE CORP

3,100.000 NHHZ Local 8.830000 0.00 3.72 0.00 27,376.721.000000

Base 8.830000 0.00 3.72 0.00 27,376.72

COMMON STOCK USD1.505336107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLA Z BOY INC

480.000 NHHZ Local 9.370000 0.00 0.58 0.00 4,498.181.000000

Base 9.370000 0.00 0.58 0.00 4,498.18
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COMMON STOCK USD.150540R409 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LABORATORY CRP OF AMER HLDGS

490.000 NHEU Local 93.102200 0.00 4.90 0.00 45,624.981.000000

Base 93.102200 0.00 4.90 0.00 45,624.98

COMMON STOCK512807108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LAM RESEARCH CORP

460.000 NHEU Local 56.320600 0.00 4.60 0.00 25,912.081.000000

Base 56.320600 0.00 4.60 0.00 25,912.08

COMMON STOCK514766104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLANDEC CORP

430.000 NHHZ Local 6.140000 0.00 0.52 0.00 2,640.721.000000

Base 6.140000 0.00 0.52 0.00 2,640.72

COMMON STOCK516012101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLANNETT CO INC

500.000 NHHZ Local 5.350000 0.00 0.60 0.00 2,675.601.000000

Base 5.350000 0.00 0.60 0.00 2,675.60

COMMON STOCK517834107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LAS VEGAS SANDS CORP

3,290.000 NHEU Local 43.751200 0.00 32.90 0.00 143,974.351.000000

Base 43.751200 0.00 32.90 0.00 143,974.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,970.000 NHEU Local 39.190000 0.00 3.56 0.00 116,397.861.000000

Base 39.190000 0.00 3.56 0.00 116,397.86

517834107 Total

36.46 0.000.006,260.000 Local 260,372.21

Base 0.00 36.46 0.00 260,372.21

REIT USD.01517942108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.LASALLE HOTEL PROPERTIES

700.000 NHHZ Local 26.869300 0.00 10.50 0.00 18,819.011.000000

Base 26.869300 0.00 10.50 0.00 18,819.01
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

900.000 NHHZ Local 25.250000 0.00 1.08 0.00 22,726.081.000000

Base 25.250000 0.00 1.08 0.00 22,726.08

517942108 Total

11.58 0.000.001,600.000 Local 41,545.09

Base 0.00 11.58 0.00 41,545.09

COMMON STOCK USD.01518415104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLATTICE SEMICONDUCTOR CORP

11,200.000 NHHZ Local 6.370000 0.00 13.44 0.00 71,357.441.000000

Base 6.370000 0.00 13.44 0.00 71,357.44

COMMON STOCK USD.01518439104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ESTEE LAUDER COMPANIES CL A

440.000 NHEU Local 95.836400 0.00 4.40 0.00 42,172.421.000000

Base 95.836400 0.00 4.40 0.00 42,172.42

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

274.000 NHEU Local 100.850000 0.00 0.32 0.00 27,633.221.000000

Base 100.850000 0.00 0.32 0.00 27,633.22

518439104 Total

4.72 0.000.00714.000 Local 69,805.64

Base 0.00 4.72 0.00 69,805.64

COMMON STOCK USD1.520776105 01 Apr 2011 06 Apr 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCLAWSON PRODUCTS INC

200.000 NHDY Local 22.970500 0.00 6.00 0.00 4,600.101.000000

Base 22.970500 0.00 6.00 0.00 4,600.10

14 Apr 2011 19 Apr 2011 USD/DTC 0.03PULSE TRADING LLC

399.000 NHDY Local 22.900000 0.00 11.97 0.00 9,149.071.000000

Base 22.900000 0.00 11.97 0.00 9,149.07
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15 Apr 2011 20 Apr 2011 USD/DTC 0.03PULSE TRADING LLC

1,310.000 NHDY Local 22.980500 0.00 39.30 0.00 30,143.761.000000

Base 22.980500 0.00 39.30 0.00 30,143.76

520776105 Total

57.27 0.000.001,909.000 Local 43,892.93

Base 0.00 57.27 0.00 43,892.93

COMMON STOCK521863308 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLEAP WIRELESS INTL INC

6,600.000 NHHZ Local 16.460000 0.00 7.92 0.00 108,643.921.000000

Base 16.460000 0.00 7.92 0.00 108,643.92

COMMON STOCK USD.01521865204 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLEAR CORP

1,850.000 NHHY Local 50.860000 0.00 2.22 0.00 94,093.221.000000

Base 50.860000 0.00 2.22 0.00 94,093.22

COMMON STOCK52186N106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLEAPFROG ENTERPRISES INC

5,000.000 NHHZ Local 4.190000 0.00 6.00 0.00 20,956.001.000000

Base 4.190000 0.00 6.00 0.00 20,956.00

COMMON STOCK USD.01524660107 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.LEGGETT + PLATT INC

1,120.000 NHHY Local 23.462700 0.00 16.80 0.00 26,295.021.000000

Base 23.462700 0.00 16.80 0.00 26,295.02

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

860.000 NHEU Local 22.880000 0.00 1.03 0.00 19,677.831.000000

Base 22.880000 0.00 1.03 0.00 19,677.83

524660107 Total

17.83 0.000.001,980.000 Local 45,972.85

Base 0.00 17.83 0.00 45,972.85
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COMMON STOCK USD.1524901105 01 Apr 2011 06 Apr 2011 USD/DTC 0.02ABEL NOSER CORPORATIONLEGG MASON INC

1,338.000 NHIB Local 36.716500 0.00 26.76 0.00 49,153.441.000000

Base 36.716500 0.00 26.76 0.00 49,153.44

COMMON STOCK USD.01526107107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LENNOX INTERNATIONAL INC

260.000 NHEU Local 53.170000 0.00 2.60 0.00 13,826.801.000000

Base 53.170000 0.00 2.60 0.00 13,826.80

COMMON STOCK USD.0152729N100 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.LEVEL 3 COMMUNICATIONS INC

8,660.000 NHHY Local 1.639900 0.00 129.90 0.00 14,331.431.000000

Base 1.639900 0.00 129.90 0.00 14,331.43

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

43,230.000 NHHY Local 2.270000 0.00 51.87 0.00 98,183.971.000000

Base 2.270000 0.00 51.87 0.00 98,183.97

52729N100 Total

181.77 0.000.0051,890.000 Local 112,515.40

Base 0.00 181.77 0.00 112,515.40

REIT USD.0001529043101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLEXINGTON REALTY TRUST

1,300.000 NHHZ Local 8.990000 0.00 1.56 0.00 11,688.561.000000

Base 8.990000 0.00 1.56 0.00 11,688.56

COMMON STOCK USD.01530555101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLIBERTY GLOBAL INC A

14,310.000 NHEU Local 42.270000 0.00 17.17 0.00 604,900.871.000000

Base 42.270000 0.00 17.17 0.00 604,900.87

COMMON STOCK USD.0153217V109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LIFE TECHNOLOGIES CORP

610.000 NHEU Local 53.210100 0.00 6.10 0.00 32,464.261.000000

Base 53.210100 0.00 6.10 0.00 32,464.26
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,500.000 NHHY Local 51.890000 0.00 9.00 0.00 389,184.001.000000

Base 51.890000 0.00 9.00 0.00 389,184.00

53217V109 Total

15.10 0.000.008,110.000 Local 421,648.26

Base 0.00 15.10 0.00 421,648.26

COMMON STOCK USD.0153219L109 29 Apr 2011 04 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCLIFEPOINT HOSPITALS INC

6,610.000 NHHO Local 41.717900 0.00 264.40 0.00 276,019.721.000000

Base 41.717900 0.00 264.40 0.00 276,019.72

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

760.000 NHDU Local 42.188200 0.00 15.20 0.00 32,078.231.000000

Base 42.188200 0.00 15.20 0.00 32,078.23

18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

2,040.000 NHDU Local 41.800700 0.00 61.20 0.00 85,334.631.000000

Base 41.800700 0.00 61.20 0.00 85,334.63

53219L109 Total

340.80 0.000.009,410.000 Local 393,432.58

Base 0.00 340.80 0.00 393,432.58

COMMON STOCK NPV532457108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ELI LILLY + CO

1,100.000 NHEU Local 34.987300 0.00 11.00 0.00 38,497.031.000000

Base 34.987300 0.00 11.00 0.00 38,497.03

23 May 2011 26 May 2011 USD/DTC 0.04GARDNER RICH & CO

21,050.000 NHEZ Local 38.383700 0.00 842.00 0.00 808,818.891.000000

Base 38.383700 0.00 842.00 0.00 808,818.89
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

520.000 NHHY Local 38.075000 0.00 7.80 0.00 19,806.801.000000

Base 38.075000 0.00 7.80 0.00 19,806.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,400.000 NHEU Local 36.760000 0.00 7.68 0.00 235,271.681.000000

Base 36.760000 0.00 7.68 0.00 235,271.68

532457108 Total

868.48 0.000.0029,070.000 Local 1,102,394.40

Base 0.00 868.48 0.00 1,102,394.40

COMMON STOCK USD.5532716107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LIMITED BRANDS INC

1,260.000 NHEU Local 33.008400 0.00 12.60 0.00 41,603.181.000000

Base 33.008400 0.00 12.60 0.00 41,603.18

COMMON STOCK USD.01532791100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LINCARE HOLDINGS INC

460.000 NHEU Local 29.718000 0.00 4.60 0.00 13,674.881.000000

Base 29.718000 0.00 4.60 0.00 13,674.88

COMMON STOCK NPV533535100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLINCOLN EDUCATIONAL SERVICES

3,100.000 NHHZ Local 16.090000 0.00 3.72 0.00 49,882.721.000000

Base 16.090000 0.00 3.72 0.00 49,882.72

COMMON STOCK NPV533900106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LINCOLN ELECTRIC HOLDINGS

330.000 NHEU Local 76.350300 0.00 3.30 0.00 25,198.901.000000

Base 76.350300 0.00 3.30 0.00 25,198.90

18 May 2011 23 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,240.000 NHDU Local 73.821100 0.00 37.20 0.00 91,575.361.000000

Base 73.821100 0.00 37.20 0.00 91,575.36
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18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

2,830.000 NHDU Local 72.920000 0.00 49.24 0.00 206,412.841.000000

Base 72.920000 0.00 49.24 0.00 206,412.84

19 May 2011 24 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,670.000 NHDU Local 74.916700 0.00 33.40 0.00 125,144.291.000000

Base 74.916700 0.00 33.40 0.00 125,144.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,310.000 NHHY Local 33.270000 0.00 2.77 0.00 76,856.471.000000

Base 33.270000 0.00 2.77 0.00 76,856.47

533900106 Total

125.91 0.000.008,380.000 Local 525,187.86

Base 0.00 125.91 0.00 525,187.86

COMMON STOCK535678106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LINEAR TECHNOLOGY CORP

900.000 NHEU Local 33.592200 0.00 9.00 0.00 30,241.981.000000

Base 33.592200 0.00 9.00 0.00 30,241.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 31.780000 0.00 0.60 0.00 15,890.601.000000

Base 31.780000 0.00 0.60 0.00 15,890.60

535678106 Total

9.60 0.000.001,400.000 Local 46,132.58

Base 0.00 9.60 0.00 46,132.58

COMMON STOCK53578A108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLINKEDIN CORP   A

500.000 NHEU Local 69.940000 0.00 0.60 0.00 34,970.601.000000

Base 69.940000 0.00 0.60 0.00 34,970.60
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COMMON STOCK NPV536797103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLITHIA MOTORS INC CL A

200.000 NHHZ Local 19.180000 0.00 0.24 0.00 3,836.241.000000

Base 19.180000 0.00 0.24 0.00 3,836.24

COMMON STOCK USD.01537008104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCLITTELFUSE INC

2,572.000 NHDU Local 58.236800 0.00 12.86 0.00 149,797.911.000000

Base 58.236800 0.00 12.86 0.00 149,797.91

04 Apr 2011 07 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,621.000 NHDU Local 58.865600 0.00 8.11 0.00 95,429.251.000000

Base 58.865600 0.00 8.11 0.00 95,429.25

06 Apr 2011 11 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,710.000 NHDU Local 58.807200 0.00 18.55 0.00 218,193.261.000000

Base 58.807200 0.00 18.55 0.00 218,193.26

07 Apr 2011 12 Apr 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

4,889.000 NHDU Local 58.605600 0.00 24.45 0.00 286,547.231.000000

Base 58.605600 0.00 24.45 0.00 286,547.23

18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

140.000 NHDU Local 60.178600 0.00 0.70 0.00 8,425.701.000000

Base 60.178600 0.00 0.70 0.00 8,425.70

537008104 Total

64.67 0.000.0012,932.000 Local 758,393.35

Base 0.00 64.67 0.00 758,393.35

COMMON STOCK538146101 13 Apr 2011 18 Apr 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHLIVEPERSON INC

6,030.000 NHHO Local 13.274800 0.00 241.20 0.00 80,288.241.000000

Base 13.274800 0.00 241.20 0.00 80,288.24
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14 Apr 2011 19 Apr 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

20,960.000 NHHO Local 13.329000 0.00 838.40 0.00 280,214.241.000000

Base 13.329000 0.00 838.40 0.00 280,214.24

15 Apr 2011 20 Apr 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

10,060.000 NHHO Local 13.249800 0.00 402.40 0.00 133,695.391.000000

Base 13.249800 0.00 402.40 0.00 133,695.39

18 Apr 2011 21 Apr 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,250.000 NHHO Local 13.022900 0.00 170.00 0.00 55,517.331.000000

Base 13.022900 0.00 170.00 0.00 55,517.33

28 Apr 2011 03 May 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

4,530.000 NHHO Local 13.100900 0.00 135.90 0.00 59,482.981.000000

Base 13.100900 0.00 135.90 0.00 59,482.98

03 May 2011 06 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,810.000 NHHO Local 10.992200 0.00 144.30 0.00 53,016.781.000000

Base 10.992200 0.00 144.30 0.00 53,016.78

538146101 Total

1,932.20 0.000.0050,640.000 Local 662,214.96

Base 0.00 1,932.20 0.00 662,214.96

COMMON STOCK USD1.539320101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLIZ CLAIBORNE INC

12,300.000 NHHZ Local 5.340000 0.00 14.76 0.00 65,696.761.000000

Base 5.340000 0.00 14.76 0.00 65,696.76

COMMON STOCK USD1.539830109 06 Jun 2011 09 Jun 2011 USD/DTC 0.03GARDNER RICH & COLOCKHEED MARTIN CORP

10,644.000 NHEZ Local 77.305800 0.00 319.32 0.00 823,162.261.000000

Base 77.305800 0.00 319.32 0.00 823,162.26
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13 Jun 2011 16 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

10,128.000 NHEZ Local 78.683200 0.00 303.84 0.00 797,207.291.000000

Base 78.683200 0.00 303.84 0.00 797,207.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,600.000 NHEU Local 79.200000 0.00 1.92 0.00 126,721.921.000000

Base 79.200000 0.00 1.92 0.00 126,721.92

539830109 Total

625.08 0.000.0022,372.000 Local 1,747,091.47

Base 0.00 625.08 0.00 1,747,091.47

COMMON STOCK USD.01543881106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLORAL SPACE + COMMUNICATIONS

1,380.000 NHHZ Local 66.530000 0.00 1.66 0.00 91,813.061.000000

Base 66.530000 0.00 1.66 0.00 91,813.06

COMMON STOCK USD1.546347105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLOUISIANA PACIFIC CORP

300.000 NHHZ Local 8.140000 0.00 0.36 0.00 2,442.361.000000

Base 8.140000 0.00 0.36 0.00 2,442.36

COMMON STOCK USD.5548661107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LOWE S COS INC

4,360.000 NHEU Local 26.679900 0.00 43.60 0.00 116,367.961.000000

Base 26.679900 0.00 43.60 0.00 116,367.96

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

69,100.000 NHHY Local 23.250000 0.00 82.92 0.00 1,606,657.921.000000

Base 23.250000 0.00 82.92 0.00 1,606,657.92

548661107 Total

126.52 0.000.0073,460.000 Local 1,723,025.88

Base 0.00 126.52 0.00 1,723,025.88



Prepared by State StreetPage 500

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK NPV549271104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LUBRIZOL CORP

160.000 NHEU Local 133.960000 0.00 1.60 0.00 21,435.201.000000

Base 133.960000 0.00 1.60 0.00 21,435.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

77.000 NHEU Local 134.210000 0.00 0.09 0.00 10,334.261.000000

Base 134.210000 0.00 0.09 0.00 10,334.26

549271104 Total

1.69 0.000.00237.000 Local 31,769.46

Base 0.00 1.69 0.00 31,769.46

COMMON STOCK USD.32549282101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLUBY S INC

2,600.000 NHHZ Local 5.670000 0.00 3.12 0.00 14,745.121.000000

Base 5.670000 0.00 3.12 0.00 14,745.12

COMMON STOCK USD1.549764108 09 May 2011 12 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCLUFKIN INDUSTRIES INC

520.000 NHHO Local 84.682000 0.00 20.80 0.00 44,055.441.000000

Base 84.682000 0.00 20.80 0.00 44,055.44

COMMON STOCK55027E102 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LUMINEX CORP

3,880.000 NHDU Local 20.202400 0.00 77.60 0.00 78,462.911.000000

Base 20.202400 0.00 77.60 0.00 78,462.91

COMMON STOCK USD.555261F104 16 May 2011 USD/DTCMERGER NON CASHM + T BANK CORP

402.760 NHHY Local 86.310010 0.00 0.00 0.00 34,762.221.000000

Base 86.310010 0.00 0.00 0.00 34,762.22

16 May 2011 CANCEL USD/DTCMERGER NON CASH

-402.760 NHHY Local 86.310010 0.00 0.00 0.00 -34,762.221.000000

Base 86.310010 0.00 0.00 0.00 -34,762.22
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16 May 2011 16 May 2011 USD/DTCMERGER NON CASH

402.760 NHHY Local 86.310010 0.00 0.00 0.00 34,762.221.000000

Base 86.310010 0.00 0.00 0.00 34,762.22

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,190.000 NHHY Local 85.320000 0.00 3.82 0.00 272,174.621.000000

Base 85.320000 0.00 3.82 0.00 272,174.62

55261F104 Total

3.82 0.000.003,592.760 Local 306,936.84

Base 0.00 3.82 0.00 306,936.84

COMMON STOCK USD.0155264U108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MB FINANCIAL INC

180.000 NHHZ Local 19.801900 0.00 2.70 0.00 3,567.041.000000

Base 19.801900 0.00 2.70 0.00 3,567.04

COMMON STOCK USD.01552676108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMDC HOLDINGS INC

5,140.000 NHHZ Local 25.510000 0.00 6.17 0.00 131,127.571.000000

Base 25.510000 0.00 6.17 0.00 131,127.57

COMMON STOCK USD.01552715104 09 May 2011 12 May 2011 USD/DTC 0.03HEEVERS &CO. INC.MEMC ELECTRONIC MATERIALS

5,413.000 NHIB Local 10.877300 0.00 162.39 0.00 59,041.211.000000

Base 10.877300 0.00 162.39 0.00 59,041.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,400.000 NHEU Local 8.080000 0.00 2.88 0.00 19,394.881.000000

Base 8.080000 0.00 2.88 0.00 19,394.88

552715104 Total

165.27 0.000.007,813.000 Local 78,436.09

Base 0.00 165.27 0.00 78,436.09
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REIT USD.0155272X102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MFA FINANCIAL INC

9,400.000 NHHZ Local 8.174600 0.00 141.00 0.00 76,982.241.000000

Base 8.174600 0.00 141.00 0.00 76,982.24

COMMON STOCK USD1.55277J108 16 May 2011 19 May 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCMF GLOBAL HOLDINGS LTD

5,570.000 NHHO Local 7.987200 0.00 222.80 0.00 44,711.501.000000

Base 7.987200 0.00 222.80 0.00 44,711.50

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

5,900.000 NHHZ Local 7.500000 0.00 7.08 0.00 44,257.081.000000

Base 7.500000 0.00 7.08 0.00 44,257.08

55277J108 Total

229.88 0.000.0011,470.000 Local 88,968.58

Base 0.00 229.88 0.00 88,968.58

COMMON STOCK USD.01552953101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMGM RESORTS INTERNATIONAL

1,980.000 NHEU Local 12.200000 0.00 2.37 0.00 24,158.371.000000

Base 12.200000 0.00 2.37 0.00 24,158.37

COMMON STOCK NPV55306N104 21 Apr 2011 27 Apr 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.MKS INSTRUMENTS INC

1,980.000 NHHO Local 28.811300 0.00 79.20 0.00 57,125.571.000000

Base 28.811300 0.00 79.20 0.00 57,125.57

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,900.000 NHHZ Local 25.080000 0.00 3.48 0.00 72,735.481.000000

Base 25.080000 0.00 3.48 0.00 72,735.48

55306N104 Total

82.68 0.000.004,880.000 Local 129,861.05

Base 0.00 82.68 0.00 129,861.05
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COMMON STOCK USD.0155354G100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MSCI INC A

330.000 NHEU Local 37.855500 0.00 3.30 0.00 12,495.621.000000

Base 37.855500 0.00 3.30 0.00 12,495.62

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 36.880000 0.00 0.84 0.00 25,816.841.000000

Base 36.880000 0.00 0.84 0.00 25,816.84

55354G100 Total

4.14 0.000.001,030.000 Local 38,312.46

Base 0.00 4.14 0.00 38,312.46

COMMON STOCK USD.0155402X105 18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMWI VETERINARY SUPPLY INC

160.000 NHDU Local 83.189500 0.00 0.80 0.00 13,311.121.000000

Base 83.189500 0.00 0.80 0.00 13,311.12

REIT USD.01554382101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMACERICH CO/THE

2,700.000 NHEU Local 51.490000 0.00 3.24 0.00 139,026.241.000000

Base 51.490000 0.00 3.24 0.00 139,026.24

COMMON STOCK USD.0155616P104 01 Jun 2011 06 Jun 2011 USD/DTC 0.02PERSHING LLCMACY S INC

4,000.000 NHEY Local 28.613100 0.00 80.00 0.00 114,532.401.000000

Base 28.613100 0.00 80.00 0.00 114,532.40

15 Jun 2011 20 Jun 2011 USD/DTC 0.02PERSHING LLC

4,000.000 NHEY Local 27.473600 0.00 80.00 0.00 109,974.401.000000

Base 27.473600 0.00 80.00 0.00 109,974.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 28.020000 0.00 0.84 0.00 19,614.841.000000

Base 28.020000 0.00 0.84 0.00 19,614.84
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55616P104 Total

160.84 0.000.008,700.000 Local 244,121.64

Base 0.00 160.84 0.00 244,121.64

COMMON STOCK556269108 11 Apr 2011 14 Apr 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCSTEVEN MADDEN LTD

530.000 NHHO Local 48.086400 0.00 15.90 0.00 25,501.691.000000

Base 48.086400 0.00 15.90 0.00 25,501.69

27 Jun 2011 30 Jun 2011 USD/DTC 0.04PIPER JAFFRAY

1,870.000 NHHO Local 35.593000 0.00 74.80 0.00 66,633.711.000000

Base 35.593000 0.00 74.80 0.00 66,633.71

556269108 Total

90.70 0.000.002,400.000 Local 92,135.40

Base 0.00 90.70 0.00 92,135.40

PARNTERS A LP55699B923 24 Jun 2011 24 Jun 2011 USD/BOSCAPITAL CALLMACQUARIE INFRASTRUCTURE PARTN

13,433,356.630 NHHA Local 1.000000 0.00 0.00 0.00 13,433,356.631.000000

Base 1.000000 0.00 0.00 0.00 13,433,356.63

COMMON STOCK55826P100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMADISON SQUARE GARDEN CO A

1,670.000 NHHY Local 26.990000 0.00 2.00 0.00 45,075.301.000000

Base 26.990000 0.00 2.00 0.00 45,075.30

COMMON STOCK USD.0155973B102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MAGNUM HUNTER RESOURCES CORP

860.000 NHHZ Local 7.075800 0.00 12.90 0.00 6,098.091.000000

Base 7.075800 0.00 12.90 0.00 6,098.09

COMMON STOCK USD.0156035L104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MAIN STREET CAPITAL CORP

500.000 NHHZ Local 18.798000 0.00 7.50 0.00 9,406.501.000000

Base 18.798000 0.00 7.50 0.00 9,406.50
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15 Apr 2011 19 Apr 2011 USD/DTCAUTREPAT-STK/$ DIV

15.375 NHHZ Local 18.381788 0.00 0.00 0.00 282.621.000000

Base 18.381788 0.00 0.00 0.00 282.62

16 May 2011 17 May 2011 USD/DTCAUTREPAT-STK/$ DIV

19.108 NHHZ Local 18.294431 0.00 0.00 0.00 349.571.000000

Base 18.294431 0.00 0.00 0.00 349.57

56035L104 Total

7.50 0.000.00534.483 Local 10,038.69

Base 0.00 7.50 0.00 10,038.69

COMMON STOCK USD.01563571108 24 May 2011 27 May 2011 USD/DTC 0.05BNY CONVERGEXMANITOWOC COMPANY INC

9,912.000 NHIB Local 17.164600 0.00 495.60 0.00 170,631.121.000000

Base 17.164600 0.00 495.60 0.00 170,631.12

23 Jun 2011 28 Jun 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

790.000 NHIB Local 15.697100 0.00 23.70 0.00 12,424.411.000000

Base 15.697100 0.00 23.70 0.00 12,424.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,120.000 NHEU Local 15.340000 0.00 1.34 0.00 17,182.141.000000

Base 15.340000 0.00 1.34 0.00 17,182.14

563571108 Total

520.64 0.000.0011,822.000 Local 200,237.67

Base 0.00 520.64 0.00 200,237.67

COMMON STOCK USD.0156418H100 23 Jun 2011 28 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMANPOWER INC

531.000 NHIB Local 52.355500 0.00 5.31 0.00 27,806.081.000000

Base 52.355500 0.00 5.31 0.00 27,806.08
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COMMON STOCK USD.01564563104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMANTECH INTERNATIONAL CORP A

2,920.000 NHHZ Local 44.170000 0.00 3.50 0.00 128,979.901.000000

Base 44.170000 0.00 3.50 0.00 128,979.90

COMMON STOCK USD1.565849106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARATHON OIL CORP

15,000.000 NHEU Local 53.310000 0.00 0.00 0.00 799,650.001.000000

Base 53.310000 0.00 0.00 0.00 799,650.00

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,920.000 NHDM Local 52.950400 0.00 28.80 0.00 101,693.571.000000

Base 52.950400 0.00 28.80 0.00 101,693.57

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHHY Local 53.310000 0.00 5.25 0.00 18,663.751.000000

Base 53.310000 0.00 5.25 0.00 18,663.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

12,200.000 NHHY Local 49.550000 0.00 14.64 0.00 604,524.641.000000

Base 49.550000 0.00 14.64 0.00 604,524.64

565849106 Total

48.69 0.000.0029,470.000 Local 1,524,531.96

Base 0.00 48.69 0.00 1,524,531.96

COMMON STOCK USD.1568427108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMARINE PRODUCTS CORP

700.000 NHHZ Local 6.780000 0.00 0.84 0.00 4,746.841.000000

Base 6.780000 0.00 0.84 0.00 4,746.84

COMMON STOCK USD1.571748102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MARSH + MCLENNAN COS

1,930.000 NHEU Local 29.960100 0.00 19.30 0.00 57,842.291.000000

Base 29.960100 0.00 19.30 0.00 57,842.29
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

36,030.000 NHHY Local 29.920000 0.00 43.23 0.00 1,078,060.831.000000

Base 29.920000 0.00 43.23 0.00 1,078,060.83

571748102 Total

62.53 0.000.0037,960.000 Local 1,135,903.12

Base 0.00 62.53 0.00 1,135,903.12

COMMON STOCK USD.01571903202 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MARRIOTT INTERNATIONAL CL A

1,000.000 NHEU Local 35.625000 0.00 10.00 0.00 35,635.001.000000

Base 35.625000 0.00 10.00 0.00 35,635.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 33.960000 0.00 0.84 0.00 23,772.841.000000

Base 33.960000 0.00 0.84 0.00 23,772.84

571903202 Total

10.84 0.000.001,700.000 Local 59,407.84

Base 0.00 10.84 0.00 59,407.84

COMMON STOCK USD.01573083102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMARTHA STEWART LIVING  CL A

3,730.000 NHHZ Local 4.200000 0.00 4.48 0.00 15,670.481.000000

Base 4.200000 0.00 4.48 0.00 15,670.48

COMMON STOCK USD.01573284106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MARTIN MARIETTA MATERIALS

220.000 NHEU Local 91.440000 0.00 2.20 0.00 20,119.001.000000

Base 91.440000 0.00 2.20 0.00 20,119.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,710.000 NHHY Local 79.460000 0.00 2.05 0.00 135,878.651.000000

Base 79.460000 0.00 2.05 0.00 135,878.65
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573284106 Total

4.25 0.000.001,930.000 Local 155,997.65

Base 0.00 4.25 0.00 155,997.65

COMMON STOCK USD1.574599106 23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MASCO CORP

4,880.000 NHDM Local 12.153800 0.00 73.20 0.00 59,383.741.000000

Base 12.153800 0.00 73.20 0.00 59,383.74

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

14,640.000 NHEU Local 12.010000 0.00 17.56 0.00 175,843.961.000000

Base 12.010000 0.00 17.56 0.00 175,843.96

574599106 Total

90.76 0.000.0019,520.000 Local 235,227.70

Base 0.00 90.76 0.00 235,227.70

COMMON STOCK57636Q104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MASTERCARD INC CLASS A

360.000 NHEU Local 254.530600 0.00 3.60 0.00 91,634.621.000000

Base 254.530600 0.00 3.60 0.00 91,634.62

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

688.000 NHEU Local 274.200000 0.00 0.82 0.00 188,650.421.000000

Base 274.200000 0.00 0.82 0.00 188,650.42

57636Q104 Total

4.42 0.000.001,048.000 Local 280,285.04

Base 0.00 4.42 0.00 280,285.04

COMMON STOCK USD.01576853105 04 May 2011 09 May 2011 USD/DTC 0.03RBC CAPITAL MARKETSMATRIX SERVICE CO

6,937.000 NHDY Local 13.000000 0.00 208.11 0.00 90,389.111.000000

Base 13.000000 0.00 208.11 0.00 90,389.11
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COMMON STOCK USD1.577081102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MATTEL INC

990.000 NHEU Local 25.295600 0.00 9.90 0.00 25,052.541.000000

Base 25.295600 0.00 9.90 0.00 25,052.54

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,960.000 NHEU Local 26.750000 0.00 3.55 0.00 79,183.551.000000

Base 26.750000 0.00 3.55 0.00 79,183.55

577081102 Total

13.45 0.000.003,950.000 Local 104,236.09

Base 0.00 13.45 0.00 104,236.09

COMMON STOCK USD1.577128101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMATTHEWS INTL CORP CLASS A

2,500.000 NHHZ Local 37.990000 0.00 3.00 0.00 94,978.001.000000

Base 37.990000 0.00 3.00 0.00 94,978.00

COMMON STOCK57772K101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MAXIM INTEGRATED PRODUCTS

1,420.000 NHEU Local 25.695400 0.00 14.20 0.00 36,501.671.000000

Base 25.695400 0.00 14.20 0.00 36,501.67

COMMON STOCK USD.01579489105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMCCLATCHY CO CLASS A

7,910.000 NHHZ Local 2.630000 0.00 9.49 0.00 20,812.791.000000

Base 2.630000 0.00 9.49 0.00 20,812.79

COMMON STOCK NPV579780206 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MCCORMICK + CO NON VTG SHRS

310.000 NHEU Local 47.899400 0.00 3.10 0.00 14,851.911.000000

Base 47.899400 0.00 3.10 0.00 14,851.91

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,130.000 NHEU Local 50.000000 0.00 1.35 0.00 56,501.351.000000

Base 50.000000 0.00 1.35 0.00 56,501.35
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579780206 Total

4.45 0.000.001,440.000 Local 71,353.26

Base 0.00 4.45 0.00 71,353.26

COMMON STOCK579793100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMCCORMICK + SCHMICK S SEAFOO

600.000 NHHZ Local 8.550000 0.00 0.72 0.00 5,130.721.000000

Base 8.550000 0.00 0.72 0.00 5,130.72

COMMON STOCK USD1.580037109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MCDERMOTT INTL INC

1,970.000 NHEU Local 25.526900 0.00 19.70 0.00 50,307.691.000000

Base 25.526900 0.00 19.70 0.00 50,307.69

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,620.000 NHEU Local 19.030000 0.00 3.14 0.00 49,861.741.000000

Base 19.030000 0.00 3.14 0.00 49,861.74

580037109 Total

22.84 0.000.004,590.000 Local 100,169.43

Base 0.00 22.84 0.00 100,169.43

COMMON STOCK USD.01580135101 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCDONALD S CORP

21,000.000 NHEU Local 76.090000 0.00 0.00 0.00 1,597,890.001.000000

Base 76.090000 0.00 0.00 0.00 1,597,890.00

COMMON STOCK USD1.580645109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MCGRAW HILL COMPANIES INC

490.000 NHEU Local 39.363900 0.00 4.90 0.00 19,293.211.000000

Base 39.363900 0.00 4.90 0.00 19,293.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,950.000 NHEU Local 39.510000 0.00 2.34 0.00 77,046.841.000000

Base 39.510000 0.00 2.34 0.00 77,046.84
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580645109 Total

7.24 0.000.002,440.000 Local 96,340.05

Base 0.00 7.24 0.00 96,340.05

COMMON STOCK USD.0158155Q103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMCKESSON CORP

8,450.000 NHEU Local 81.550000 0.00 10.14 0.00 689,107.641.000000

Base 81.550000 0.00 10.14 0.00 689,107.64

COMMON STOCK USD.01582839106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMEAD JOHNSON NUTRITION CO

550.000 NHEU Local 65.370000 0.00 0.66 0.00 35,954.161.000000

Base 65.370000 0.00 0.66 0.00 35,954.16

ADR583840103 04 May 2011 09 May 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMECHEL SPONSORED ADR

1,600.000 NHHJ Local 25.738100 0.00 24.00 0.00 41,204.961.000000

Base 25.738100 0.00 24.00 0.00 41,204.96

15 Jun 2011 20 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,200.000 NHHJ Local 25.917700 0.00 29.70 0.00 57,048.641.000000

Base 25.917700 0.00 29.70 0.00 57,048.64

583840103 Total

53.70 0.000.003,800.000 Local 98,253.60

Base 0.00 53.70 0.00 98,253.60

COMMON STOCK USD.01584045108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEDASSETS INC

1,200.000 NHHZ Local 13.140000 0.00 1.44 0.00 15,769.441.000000

Base 13.140000 0.00 1.44 0.00 15,769.44

COMMON STOCK USD.0158405U102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MEDCO HEALTH SOLUTIONS INC

1,490.000 NHEU Local 56.702400 0.00 14.90 0.00 84,501.481.000000

Base 56.702400 0.00 14.90 0.00 84,501.48
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

180.000 NHEU Local 53.310000 0.00 0.21 0.00 9,596.011.000000

Base 53.310000 0.00 0.21 0.00 9,596.01

58405U102 Total

15.11 0.000.001,670.000 Local 94,097.49

Base 0.00 15.11 0.00 94,097.49

COMMON STOCK USD.0158502B106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MEDNAX INC

200.000 NHEU Local 68.355000 0.00 2.00 0.00 13,673.001.000000

Base 68.355000 0.00 2.00 0.00 13,673.00

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHHY Local 73.144300 0.00 5.25 0.00 25,605.761.000000

Base 73.144300 0.00 5.25 0.00 25,605.76

58502B106 Total

7.25 0.000.00550.000 Local 39,278.76

Base 0.00 7.25 0.00 39,278.76

COMMON STOCK58503F106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MEDLEY CAPITAL CORP

1,200.000 NHHZ Local 12.149200 0.00 18.00 0.00 14,597.041.000000

Base 12.149200 0.00 18.00 0.00 14,597.04

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

300.000 NHHZ Local 11.530000 0.00 0.36 0.00 3,459.361.000000

Base 11.530000 0.00 0.36 0.00 3,459.36

58503F106 Total

18.36 0.000.001,500.000 Local 18,056.40

Base 0.00 18.36 0.00 18,056.40
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COMMON STOCK USD.1585055106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MEDTRONIC INC

3,310.000 NHEU Local 39.547100 0.00 33.10 0.00 130,934.001.000000

Base 39.547100 0.00 33.10 0.00 130,934.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,400.000 NHEU Local 38.400000 0.00 6.48 0.00 207,366.481.000000

Base 38.400000 0.00 6.48 0.00 207,366.48

585055106 Total

39.58 0.000.008,710.000 Local 338,300.48

Base 0.00 39.58 0.00 338,300.48

COMMON STOCK USD.01587118100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MEN S WEARHOUSE INC/THE

140.000 NHHZ Local 32.134700 0.00 2.10 0.00 4,500.961.000000

Base 32.134700 0.00 2.10 0.00 4,500.96

COMMON STOCK NPV587200106 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MENTOR GRAPHICS CORP

390.000 NHHZ Local 14.283800 0.00 5.85 0.00 5,576.531.000000

Base 14.283800 0.00 5.85 0.00 5,576.53

COMMON STOCK USD.558933Y105 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MERCK + CO. INC.

1,140.000 NHHY Local 34.030300 0.00 17.10 0.00 38,811.641.000000

Base 34.030300 0.00 17.10 0.00 38,811.64

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,350.000 NHDM Local 37.430000 0.00 20.25 0.00 50,550.751.000000

Base 37.430000 0.00 20.25 0.00 50,550.75

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

930.000 NHHY Local 36.328800 0.00 13.95 0.00 33,799.731.000000

Base 36.328800 0.00 13.95 0.00 33,799.73
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58933Y105 Total

51.30 0.000.003,420.000 Local 123,162.12

Base 0.00 51.30 0.00 123,162.12

COMMON STOCK USD.01589378108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMERCURY COMPUTER SYSTEMS INC

470.000 NHHZ Local 17.510000 0.00 0.56 0.00 8,230.261.000000

Base 17.510000 0.00 0.56 0.00 8,230.26

COMMON STOCK USD1.589433101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEREDITH CORP

4,980.000 NHHZ Local 30.400000 0.00 5.98 0.00 151,397.981.000000

Base 30.400000 0.00 5.98 0.00 151,397.98

COMMON STOCK USD.0159001A102 11 Apr 2011 14 Apr 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.MERITAGE HOMES CORP

1,360.000 NHHO Local 24.561200 0.00 54.40 0.00 33,457.631.000000

Base 24.561200 0.00 54.40 0.00 33,457.63

17 May 2011 20 May 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,920.000 NHHO Local 22.632900 0.00 76.80 0.00 43,531.971.000000

Base 22.632900 0.00 76.80 0.00 43,531.97

59001A102 Total

131.20 0.000.003,280.000 Local 76,989.60

Base 0.00 131.20 0.00 76,989.60

COMMON STOCK USD1.59001K100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMERITOR INC

4,140.000 NHHZ Local 14.900000 0.00 4.97 0.00 61,690.971.000000

Base 14.900000 0.00 4.97 0.00 61,690.97

COMMON STOCK USD.01591018809 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMETABOLIX INC

1,320.000 NHHZ Local 6.950000 0.00 1.58 0.00 9,175.581.000000

Base 6.950000 0.00 1.58 0.00 9,175.58
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COMMON STOCK USD.5591520200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMETHODE ELECTRONICS INC

2,800.000 NHHZ Local 10.220000 0.00 3.36 0.00 28,619.361.000000

Base 10.220000 0.00 3.36 0.00 28,619.36

COMMON STOCK USD.0159156R108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.METLIFE INC

890.000 NHEU Local 45.570700 0.00 8.90 0.00 40,566.821.000000

Base 45.570700 0.00 8.90 0.00 40,566.82

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,720.000 NHHY Local 43.438100 0.00 40.80 0.00 118,192.431.000000

Base 43.438100 0.00 40.80 0.00 118,192.43

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

22,930.000 NHHY Local 40.990000 0.00 27.51 0.00 939,928.211.000000

Base 40.990000 0.00 27.51 0.00 939,928.21

59156R108 Total

77.21 0.000.0026,540.000 Local 1,098,687.46

Base 0.00 77.21 0.00 1,098,687.46

COMMON STOCK591708102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.METROPCS COMMUNICATIONS INC

740.000 NHHY Local 18.267600 0.00 11.10 0.00 13,529.121.000000

Base 18.267600 0.00 11.10 0.00 13,529.12

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,200.000 NHEU Local 16.660000 0.00 11.04 0.00 153,283.041.000000

Base 16.660000 0.00 11.04 0.00 153,283.04

591708102 Total

22.14 0.000.009,940.000 Local 166,812.16

Base 0.00 22.14 0.00 166,812.16
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COMMON STOCK USD.01592688105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.METTLER TOLEDO INTERNATIONAL

120.000 NHEU Local 171.900000 0.00 1.20 0.00 20,629.201.000000

Base 171.900000 0.00 1.20 0.00 20,629.20

COMMON STOCK594901100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MICROS SYSTEMS INC

350.000 NHEU Local 50.282900 0.00 3.50 0.00 17,602.521.000000

Base 50.282900 0.00 3.50 0.00 17,602.52

COMMON STOCK594918104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MICROSOFT CORP

19,000.000 NHEU Local 25.415400 0.00 190.00 0.00 483,082.601.000000

Base 25.415400 0.00 190.00 0.00 483,082.60

19 Apr 2011 25 Apr 2011 USD/DTC 0.04GARDNER RICH & CO

31,132.000 NHEZ Local 25.047200 0.00 1,245.28 0.00 781,014.711.000000

Base 25.047200 0.00 1,245.28 0.00 781,014.71

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

920.000 NHHY Local 25.940700 0.00 13.80 0.00 23,879.241.000000

Base 25.940700 0.00 13.80 0.00 23,879.24

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

770.000 NHHY Local 24.820000 0.00 11.55 0.00 19,122.951.000000

Base 24.820000 0.00 11.55 0.00 19,122.95

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,620.000 NHDM Local 24.318600 0.00 54.30 0.00 88,087.631.000000

Base 24.318600 0.00 54.30 0.00 88,087.63

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

139,700.000 NHEU Local 24.300000 0.00 167.64 0.00 3,394,877.641.000000

Base 24.300000 0.00 167.64 0.00 3,394,877.64

594918104 Total

1,682.57 0.000.00195,142.000 Local 4,790,064.77

Base 0.00 1,682.57 0.00 4,790,064.77
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COMMON STOCK595017104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MICROCHIP TECHNOLOGY INC

860.000 NHEU Local 38.049500 0.00 8.60 0.00 32,731.171.000000

Base 38.049500 0.00 8.60 0.00 32,731.17

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHEU Local 36.550000 0.00 0.72 0.00 21,930.721.000000

Base 36.550000 0.00 0.72 0.00 21,930.72

595017104 Total

9.32 0.000.001,460.000 Local 54,661.89

Base 0.00 9.32 0.00 54,661.89

COMMON STOCK59509C105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMICROMET INC

6,140.000 NHHZ Local 5.520000 0.00 7.37 0.00 33,900.171.000000

Base 5.520000 0.00 7.37 0.00 33,900.17

REIT USD.0159522J103 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MID AMERICA APARTMENT COMM

150.000 NHHZ Local 67.052300 0.00 2.25 0.00 10,060.101.000000

Base 67.052300 0.00 2.25 0.00 10,060.10

18 May 2011 23 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,810.000 NHDU Local 66.506900 0.00 84.30 0.00 186,968.691.000000

Base 66.506900 0.00 84.30 0.00 186,968.69

19 May 2011 24 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,140.000 NHDU Local 66.977600 0.00 42.80 0.00 143,374.861.000000

Base 66.977600 0.00 42.80 0.00 143,374.86

09 Jun 2011 14 Jun 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,720.000 NHDU Local 66.820900 0.00 51.60 0.00 114,983.551.000000

Base 66.820900 0.00 51.60 0.00 114,983.55
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10 Jun 2011 15 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

530.000 NHDU Local 66.520600 0.00 2.65 0.00 35,258.571.000000

Base 66.520600 0.00 2.65 0.00 35,258.57

59522J103 Total

183.60 0.000.007,350.000 Local 490,645.77

Base 0.00 183.60 0.00 490,645.77

COMMON STOCK600527105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMILLER ENERGY RESOURCES INC

1,700.000 NHHZ Local 6.550000 0.00 2.04 0.00 11,137.041.000000

Base 6.550000 0.00 2.04 0.00 11,137.04

COMMON STOCK USD.2600544100 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HERMAN MILLER INC

470.000 NHDU Local 24.224700 0.00 9.40 0.00 11,395.011.000000

Base 24.224700 0.00 9.40 0.00 11,395.01

COMMON STOCK USD.01600551204 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMILLER INDUSTRIES INC/TENN

200.000 NHHZ Local 18.010000 0.00 0.24 0.00 3,602.241.000000

Base 18.010000 0.00 0.24 0.00 3,602.24

COMMON STOCK USD.01602682205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMINDSPEED TECHNOLOGIES INC

2,100.000 NHHZ Local 7.570000 0.00 2.52 0.00 15,899.521.000000

Base 7.570000 0.00 2.52 0.00 15,899.52

COMMON STOCK USD.1603158106 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CMINERALS TECHNOLOGIES INC

3,210.000 NHDU Local 65.196900 0.00 96.30 0.00 209,378.351.000000

Base 65.196900 0.00 96.30 0.00 209,378.35

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

70.000 NHHZ Local 64.250000 0.00 0.08 0.00 4,497.581.000000

Base 64.250000 0.00 0.08 0.00 4,497.58
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603158106 Total

96.38 0.000.003,280.000 Local 213,875.93

Base 0.00 96.38 0.00 213,875.93

COMMON STOCK604567107 01 Apr 2011 06 Apr 2011 USD/DTC 0.02LIQUIDNETINCMIPS TECHNOLOGIES INC

27,726.000 NHDU Local 10.715000 0.00 548.97 0.00 297,633.061.000000

Base 10.715000 0.00 548.97 0.00 297,633.06

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,100.000 NHHZ Local 6.630000 0.00 2.52 0.00 13,925.521.000000

Base 6.630000 0.00 2.52 0.00 13,925.52

604567107 Total

551.49 0.000.0029,826.000 Local 311,558.58

Base 0.00 551.49 0.00 311,558.58

COMMON STOCK USD.01606501104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMITCHAM INDUSTRIES INC

600.000 NHHZ Local 15.670000 0.00 0.72 0.00 9,402.721.000000

Base 15.670000 0.00 0.72 0.00 9,402.72

COMMON STOCK USD.0160740F105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MOBILE MINI INC

1,370.000 NHHZ Local 23.749600 0.00 20.55 0.00 32,557.501.000000

Base 23.749600 0.00 20.55 0.00 32,557.50

COMMON STOCK607828100 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MODINE MANUFACTURING CO

4,530.000 NHDU Local 15.605200 0.00 90.60 0.00 70,782.161.000000

Base 15.605200 0.00 90.60 0.00 70,782.16

09 Jun 2011 14 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

780.000 NHDU Local 14.791300 0.00 3.90 0.00 11,541.111.000000

Base 14.791300 0.00 3.90 0.00 11,541.11
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10 Jun 2011 15 Jun 2011 USD/DTC 0.02LIQUIDNETINC

1,200.000 NHDU Local 14.730000 0.00 22.20 0.00 17,698.201.000000

Base 14.730000 0.00 22.20 0.00 17,698.20

10 Jun 2011 15 Jun 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

5,630.000 NHDU Local 14.689800 0.00 28.15 0.00 82,731.721.000000

Base 14.689800 0.00 28.15 0.00 82,731.72

13 Jun 2011 16 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,320.000 NHDU Local 14.580400 0.00 11.60 0.00 33,838.131.000000

Base 14.580400 0.00 11.60 0.00 33,838.13

607828100 Total

156.45 0.000.0014,460.000 Local 216,591.32

Base 0.00 156.45 0.00 216,591.32

COMMON STOCK USD.01608190104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMOHAWK INDUSTRIES INC

280.000 NHHY Local 59.960000 0.00 0.33 0.00 16,789.131.000000

Base 59.960000 0.00 0.33 0.00 16,789.13

COMMON STOCK60855R100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMOLINA HEALTHCARE INC

120.000 NHHZ Local 25.830000 0.00 0.14 0.00 3,099.741.000000

Base 25.830000 0.00 0.14 0.00 3,099.74

COMMON STOCK608753109 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MOLYCORP INC

80.000 NHHZ Local 69.136800 0.00 1.20 0.00 5,532.141.000000

Base 69.136800 0.00 1.20 0.00 5,532.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,300.000 NHEU Local 55.760000 0.00 3.96 0.00 184,011.961.000000

Base 55.760000 0.00 3.96 0.00 184,011.96
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608753109 Total

5.16 0.000.003,380.000 Local 189,544.10

Base 0.00 5.16 0.00 189,544.10

COMMON STOCK USD.01609027107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMONARCH CASINO + RESORT INC

290.000 NHHZ Local 10.100000 0.00 0.35 0.00 2,929.351.000000

Base 10.100000 0.00 0.35 0.00 2,929.35

REIT USD.01609720107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMONMOUTH REIT CLASS A

1,000.000 NHHZ Local 8.390000 0.00 1.20 0.00 8,391.201.000000

Base 8.390000 0.00 1.20 0.00 8,391.20

COMMON STOCK609839105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMONOLITHIC POWER SYSTEMS INC

1,000.000 NHHZ Local 15.140000 0.00 1.20 0.00 15,141.201.000000

Base 15.140000 0.00 1.20 0.00 15,141.20

COMMON STOCK USD.0161166W101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MONSANTO CO

2,020.000 NHEU Local 73.007200 0.00 20.20 0.00 147,494.741.000000

Base 73.007200 0.00 20.20 0.00 147,494.74

COMMON STOCK611742107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMONSTER WORLDWIDE INC

3,700.000 NHHY Local 13.500000 0.00 4.44 0.00 49,954.441.000000

Base 13.500000 0.00 4.44 0.00 49,954.44

COMMON STOCK USD.01615369105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MOODY S CORP

960.000 NHEU Local 34.498500 0.00 9.60 0.00 33,128.161.000000

Base 34.498500 0.00 9.60 0.00 33,128.16

COMMON STOCK USD1.615394202 23 Jun 2011 28 Jun 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLCMOOG INC CLASS A

697.000 NHIB Local 40.738600 0.00 20.91 0.00 28,415.711.000000

Base 40.738600 0.00 20.91 0.00 28,415.71
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COMMON STOCK USD.01617446448 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MORGAN STANLEY

1,980.000 NHEU Local 27.361400 0.00 19.80 0.00 54,195.371.000000

Base 27.361400 0.00 19.80 0.00 54,195.37

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHDM Local 27.502300 0.00 33.00 0.00 60,538.061.000000

Base 27.502300 0.00 33.00 0.00 60,538.06

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHHY Local 23.560100 0.00 10.35 0.00 16,266.821.000000

Base 23.560100 0.00 10.35 0.00 16,266.82

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

33,500.000 NHHY Local 22.210000 0.00 40.20 0.00 744,075.201.000000

Base 22.210000 0.00 40.20 0.00 744,075.20

617446448 Total

103.35 0.000.0038,370.000 Local 875,075.45

Base 0.00 103.35 0.00 875,075.45

COMMON STOCK USD.0161945A107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MOSAIC CO/THE

630.000 NHEU Local 80.771700 0.00 6.30 0.00 50,892.471.000000

Base 80.771700 0.00 6.30 0.00 50,892.47

COMMON STOCK USD.0161945C103 25 May 2011 25 May 2011 USD/DTCMERGER NON CASHMOSAIC CO/THE

9,946.000 NHEU Local 84.634038 0.00 0.00 0.00 841,770.151.000000

Base 84.634038 0.00 0.00 0.00 841,770.15

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,130.000 NHEU Local 63.600000 0.00 7.35 0.00 389,875.351.000000

Base 63.600000 0.00 7.35 0.00 389,875.35



Prepared by State StreetPage 523

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

61945C103 Total

7.35 0.000.0016,076.000 Local 1,231,645.50

Base 0.00 7.35 0.00 1,231,645.50

COMMON STOCK USD.01620071100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMOTORCAR PARTS OF AMERICA IN

1,700.000 NHHZ Local 14.730000 0.00 2.04 0.00 25,043.041.000000

Base 14.730000 0.00 2.04 0.00 25,043.04

COMMON STOCK USD.01624580106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMOVADO GROUP INC

100.000 NHHZ Local 16.770000 0.00 0.12 0.00 1,677.121.000000

Base 16.770000 0.00 0.12 0.00 1,677.12

COMMON STOCK USD.01624756102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MUELLER INDUSTRIES INC

100.000 NHHZ Local 37.243300 0.00 1.50 0.00 3,725.831.000000

Base 37.243300 0.00 1.50 0.00 3,725.83

COMMON STOCK USD.01624758108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMUELLER WATER PRODUCTS INC A

20,110.000 NHHZ Local 3.520000 0.00 24.13 0.00 70,811.331.000000

Base 3.520000 0.00 24.13 0.00 70,811.33

COMMON STOCK62541B101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMULTI FINELINE ELECTRONIX IN

870.000 NHHZ Local 20.920000 0.00 1.04 0.00 18,201.441.000000

Base 20.920000 0.00 1.04 0.00 18,201.44

COMMON STOCK USD1.626717102 11 May 2011 16 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHMURPHY OIL CORP

6,400.000 NHDF Local 68.181900 0.00 32.00 0.00 436,396.161.000000

Base 68.181900 0.00 32.00 0.00 436,396.16

12 May 2011 17 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

7,500.000 NHDF Local 66.505600 0.00 37.50 0.00 498,829.501.000000

Base 66.505600 0.00 37.50 0.00 498,829.50
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16 May 2011 19 May 2011 USD/DTC 0.02LIQUIDNETINC

3,300.000 NHDF Local 66.420000 0.00 49.50 0.00 219,235.501.000000

Base 66.420000 0.00 49.50 0.00 219,235.50

16 May 2011 19 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,700.000 NHDF Local 65.791800 0.00 32.90 0.00 309,254.361.000000

Base 65.791800 0.00 32.90 0.00 309,254.36

17 May 2011 20 May 2011 USD/DTC 0.01UBS SECURITIES LLC

6,200.000 NHDF Local 65.798700 0.00 43.40 0.00 407,995.341.000000

Base 65.798700 0.00 43.40 0.00 407,995.34

18 May 2011 23 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

600.000 NHDF Local 66.949600 0.00 4.50 0.00 40,174.261.000000

Base 66.949600 0.00 4.50 0.00 40,174.26

19 May 2011 24 May 2011 USD/DTC 0.02LIQUIDNETINC

4,600.000 NHDF Local 67.235000 0.00 69.00 0.00 309,350.001.000000

Base 67.235000 0.00 69.00 0.00 309,350.00

19 May 2011 24 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

400.000 NHDF Local 66.854000 0.00 3.00 0.00 26,744.601.000000

Base 66.854000 0.00 3.00 0.00 26,744.60

20 May 2011 25 May 2011 USD/DTC 0.01UBS SECURITIES LLC

2,400.000 NHDF Local 66.606700 0.00 16.80 0.00 159,872.881.000000

Base 66.606700 0.00 16.80 0.00 159,872.88

23 May 2011 26 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,300.000 NHDF Local 65.687800 0.00 11.50 0.00 151,093.441.000000

Base 65.687800 0.00 11.50 0.00 151,093.44

02 Jun 2011 07 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

2,600.000 NHDF Local 67.125000 0.00 18.20 0.00 174,543.201.000000

Base 67.125000 0.00 18.20 0.00 174,543.20
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06 Jun 2011 09 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

3,900.000 NHDF Local 65.409200 0.00 27.30 0.00 255,123.181.000000

Base 65.409200 0.00 27.30 0.00 255,123.18

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 62.810000 0.00 0.48 0.00 25,124.481.000000

Base 62.810000 0.00 0.48 0.00 25,124.48

626717102 Total

346.08 0.000.0045,300.000 Local 3,013,736.90

Base 0.00 346.08 0.00 3,013,736.90

COMMON STOCK USD.5628530107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MYLAN INC

1,460.000 NHEU Local 23.088600 0.00 14.60 0.00 33,723.961.000000

Base 23.088600 0.00 14.60 0.00 33,723.96

26 May 2011 01 Jun 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

41,110.000 NHDG Local 22.935700 0.00 1,438.85 0.00 944,325.481.000000

Base 22.935700 0.00 1,438.85 0.00 944,325.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,200.000 NHEU Local 23.110000 0.00 2.64 0.00 50,844.641.000000

Base 23.110000 0.00 2.64 0.00 50,844.64

628530107 Total

1,456.09 0.000.0044,770.000 Local 1,028,894.08

Base 0.00 1,456.09 0.00 1,028,894.08

COMMON STOCK USD.01628852204 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNCI BUILDING SYSTEMS INC

2,700.000 NHHZ Local 11.110000 0.00 3.24 0.00 30,000.241.000000

Base 11.110000 0.00 3.24 0.00 30,000.24
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COMMON STOCK USD.0162886E108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNCR CORPORATION

2,400.000 NHHY Local 18.230000 0.00 2.88 0.00 43,754.881.000000

Base 18.230000 0.00 2.88 0.00 43,754.88

COMMON STOCK62886K104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNCI INC A

750.000 NHHZ Local 22.930000 0.00 0.90 0.00 17,198.401.000000

Base 22.930000 0.00 0.90 0.00 17,198.40

COMMON STOCK62912R107 08 Apr 2011 13 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVNGP CAPITAL RESOURCES CO

61.527 NHHZ Local 9.543127 0.00 0.00 0.00 587.161.000000

Base 9.543127 0.00 0.00 0.00 587.16

COMMON STOCK62913F201 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NII HOLDINGS INC

620.000 NHEU Local 41.724800 0.00 6.20 0.00 25,875.581.000000

Base 41.724800 0.00 6.20 0.00 25,875.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHEU Local 40.400000 0.00 1.32 0.00 44,441.321.000000

Base 40.400000 0.00 1.32 0.00 44,441.32

62913F201 Total

7.52 0.000.001,720.000 Local 70,316.90

Base 0.00 7.52 0.00 70,316.90

COMMON STOCK USD.0162944T105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNVR INC

417.000 NHHY Local 723.500000 0.00 0.50 0.00 301,700.001.000000

Base 723.500000 0.00 0.50 0.00 301,700.00

COMMON STOCK USD.01629491101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NYSE EURONEXT

320.000 NHEU Local 39.600000 0.00 3.20 0.00 12,675.201.000000

Base 39.600000 0.00 3.20 0.00 12,675.20
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,170.000 NHEU Local 31.870000 0.00 1.40 0.00 37,289.301.000000

Base 31.870000 0.00 1.40 0.00 37,289.30

629491101 Total

4.60 0.000.001,490.000 Local 49,964.50

Base 0.00 4.60 0.00 49,964.50

COMMON STOCK USD1.629579103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNACCO INDUSTRIES CL A

740.000 NHHZ Local 92.160000 0.00 0.89 0.00 68,199.291.000000

Base 92.160000 0.00 0.89 0.00 68,199.29

COMMON STOCK USD.0162985Q101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NALCO HOLDING CO

800.000 NHEU Local 27.325000 0.00 8.00 0.00 21,868.001.000000

Base 27.325000 0.00 8.00 0.00 21,868.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,110.000 NHHY Local 26.660000 0.00 1.33 0.00 29,593.931.000000

Base 26.660000 0.00 1.33 0.00 29,593.93

62985Q101 Total

9.33 0.000.001,910.000 Local 51,461.93

Base 0.00 9.33 0.00 51,461.93

COMMON STOCK NPV630077105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNANOMETRICS INC

2,800.000 NHHZ Local 16.860000 0.00 3.36 0.00 47,211.361.000000

Base 16.860000 0.00 3.36 0.00 47,211.36

COMMON STOCK USD.01635906100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNATIONAL HEALTHCARE CORP

110.000 NHHZ Local 47.850000 0.00 0.13 0.00 5,263.631.000000

Base 47.850000 0.00 0.13 0.00 5,263.63
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COMMON STOCK USD1.636180101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNATIONAL FUEL GAS CO

700.000 NHEU Local 69.960000 0.00 0.84 0.00 48,972.841.000000

Base 69.960000 0.00 0.84 0.00 48,972.84

COMMON STOCK USD.01636518102 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CNATIONAL INSTRUMENTS CORP

3,070.000 NHDU Local 29.020200 0.00 92.10 0.00 89,184.111.000000

Base 29.020200 0.00 92.10 0.00 89,184.11

COMMON STOCK USD.01637071101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL OILWELL VARCO INC

950.000 NHDM Local 78.840900 0.00 14.25 0.00 74,913.111.000000

Base 78.840900 0.00 14.25 0.00 74,913.11

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHHY Local 72.480000 0.00 4.20 0.00 20,298.601.000000

Base 72.480000 0.00 4.20 0.00 20,298.60

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

950.000 NHDM Local 70.754000 0.00 14.25 0.00 67,230.551.000000

Base 70.754000 0.00 14.25 0.00 67,230.55

637071101 Total

32.70 0.000.002,180.000 Local 162,442.26

Base 0.00 32.70 0.00 162,442.26

COMMON STOCK NPV637138108 01 Apr 2011 06 Apr 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORNATL PENN BCSHS INC

4,235.000 NHDU Local 7.905800 0.00 127.05 0.00 33,608.111.000000

Base 7.905800 0.00 127.05 0.00 33,608.11

01 Apr 2011 06 Apr 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

4,718.000 NHDU Local 7.998200 0.00 94.36 0.00 37,829.871.000000

Base 7.998200 0.00 94.36 0.00 37,829.87
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01 Apr 2011 06 Apr 2011 USD/DTC 0.02LIQUIDNETINC

2,117.000 NHDU Local 8.055000 0.00 37.47 0.00 17,089.911.000000

Base 8.055000 0.00 37.47 0.00 17,089.91

637138108 Total

258.88 0.000.0011,070.000 Local 88,527.89

Base 0.00 258.88 0.00 88,527.89

COMMON STOCK USD.5637640103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNATIONAL SEMICONDUCTOR CORP

800.000 NHEU Local 24.640000 0.00 0.96 0.00 19,712.961.000000

Base 24.640000 0.00 0.96 0.00 19,712.96

COMMON STOCK USD.1638904102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNAVIGATORS GROUP INC

100.000 NHHZ Local 45.980000 0.00 0.12 0.00 4,598.121.000000

Base 45.980000 0.00 0.12 0.00 4,598.12

COMMON STOCK639050103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNATUS MEDICAL INC

1,910.000 NHHZ Local 15.260000 0.00 2.29 0.00 29,148.891.000000

Base 15.260000 0.00 2.29 0.00 29,148.89

COMMON STOCK USD.163934E108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NAVISTAR INTERNATIONAL CORP

190.000 NHEU Local 69.874700 0.00 1.90 0.00 13,278.091.000000

Base 69.874700 0.00 1.90 0.00 13,278.09

23 Jun 2011 28 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

554.000 NHIB Local 52.678500 0.00 5.54 0.00 29,189.431.000000

Base 52.678500 0.00 5.54 0.00 29,189.43

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,350.000 NHHY Local 53.330000 0.00 2.82 0.00 125,328.321.000000

Base 53.330000 0.00 2.82 0.00 125,328.32
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63934E108 Total

10.26 0.000.003,094.000 Local 167,795.84

Base 0.00 10.26 0.00 167,795.84

COMMON STOCK63935N107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNAVIGANT CONSULTING INC

1,500.000 NHHZ Local 9.990000 0.00 1.80 0.00 14,986.801.000000

Base 9.990000 0.00 1.80 0.00 14,986.80

COMMON STOCK640268108 29 Apr 2011 04 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.NEKTAR THERAPEUTICS

5,260.000 NHDU Local 10.030000 0.00 105.20 0.00 52,863.001.000000

Base 10.030000 0.00 105.20 0.00 52,863.00

29 Apr 2011 04 May 2011 USD/DTC 0.02LIQUIDNETINC

7,380.000 NHDU Local 10.258200 0.00 146.12 0.00 75,851.641.000000

Base 10.258200 0.00 146.12 0.00 75,851.64

02 May 2011 05 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,950.000 NHDU Local 10.373000 0.00 24.75 0.00 51,371.101.000000

Base 10.373000 0.00 24.75 0.00 51,371.10

03 May 2011 06 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

10,900.000 NHDU Local 10.108600 0.00 54.50 0.00 110,238.241.000000

Base 10.108600 0.00 54.50 0.00 110,238.24

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

5,800.000 NHHZ Local 7.400000 0.00 6.96 0.00 42,926.961.000000

Base 7.400000 0.00 6.96 0.00 42,926.96

640268108 Total

337.53 0.000.0034,290.000 Local 333,250.94

Base 0.00 337.53 0.00 333,250.94
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COMMON STOCK USD.16640491106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCNEOGEN CORP

4,518.000 NHDU Local 41.353200 0.00 22.59 0.00 186,856.351.000000

Base 41.353200 0.00 22.59 0.00 186,856.35

04 Apr 2011 07 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,318.000 NHDU Local 42.000400 0.00 21.59 0.00 181,379.321.000000

Base 42.000400 0.00 21.59 0.00 181,379.32

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

470.000 NHDU Local 41.179000 0.00 9.40 0.00 19,363.531.000000

Base 41.179000 0.00 9.40 0.00 19,363.53

640491106 Total

53.58 0.000.009,306.000 Local 387,599.20

Base 0.00 53.58 0.00 387,599.20

COMMON STOCK64051T100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NEOPHOTONICS CORP

450.000 NHHZ Local 10.621100 0.00 6.75 0.00 4,786.251.000000

Base 10.621100 0.00 6.75 0.00 4,786.25

COMMON STOCK USD.0164104X108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNESS TECHNOLOGIES INC

4,600.000 NHHZ Local 7.620000 0.00 5.52 0.00 35,057.521.000000

Base 7.620000 0.00 5.52 0.00 35,057.52

COMMON STOCK64110D104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NETAPP INC

2,880.000 NHEU Local 48.546700 0.00 28.80 0.00 139,843.301.000000

Base 48.546700 0.00 28.80 0.00 139,843.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

410.000 NHEU Local 49.220000 0.00 0.49 0.00 20,180.691.000000

Base 49.220000 0.00 0.49 0.00 20,180.69
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64110D104 Total

29.29 0.000.003,290.000 Local 160,023.99

Base 0.00 29.29 0.00 160,023.99

COMMON STOCK64110L106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NETFLIX INC

110.000 NHEU Local 243.981800 0.00 1.10 0.00 26,839.101.000000

Base 243.981800 0.00 1.10 0.00 26,839.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

779.000 NHEU Local 256.960000 0.00 0.93 0.00 200,172.771.000000

Base 256.960000 0.00 0.93 0.00 200,172.77

64110L106 Total

2.03 0.000.00889.000 Local 227,011.87

Base 0.00 2.03 0.00 227,011.87

COMMON STOCK64115T104 01 Apr 2011 06 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.NETSCOUT SYSTEMS INC

7,160.000 NHHO Local 27.396300 0.00 143.20 0.00 196,300.711.000000

Base 27.396300 0.00 143.20 0.00 196,300.71

21 Apr 2011 27 Apr 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,280.000 NHHO Local 25.484600 0.00 51.20 0.00 32,671.491.000000

Base 25.484600 0.00 51.20 0.00 32,671.49

29 Apr 2011 04 May 2011 USD/DTC 0.04NEEDHAM +COMPANY

1,760.000 NHHO Local 25.631800 0.00 70.40 0.00 45,182.371.000000

Base 25.631800 0.00 70.40 0.00 45,182.37

64115T104 Total

264.80 0.000.0010,200.000 Local 274,154.57

Base 0.00 264.80 0.00 274,154.57
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COMMON STOCK64125C109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEUROCRINE BIOSCIENCES INC

1,910.000 NHHZ Local 7.530000 0.00 2.29 0.00 14,384.591.000000

Base 7.530000 0.00 2.29 0.00 14,384.59

COMMON STOCK64128B108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEUTRAL TANDEM INC

4,720.000 NHHZ Local 17.030000 0.00 5.66 0.00 80,387.261.000000

Base 17.030000 0.00 5.66 0.00 80,387.26

COMMON STOCK USD.01647551100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEW MOUNTAIN FINANCE CORP

1,000.000 NHHZ Local 12.590000 0.00 1.20 0.00 12,591.201.000000

Base 12.590000 0.00 1.20 0.00 12,591.20

COMMON STOCK USD.1650111107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEW YORK TIMES CO A

18,790.000 NHHZ Local 7.980000 0.00 22.55 0.00 149,966.751.000000

Base 7.980000 0.00 22.55 0.00 149,966.75

REIT USD.0165105M108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.NEWCASTLE INVESTMENT CORP

2,000.000 NHHZ Local 5.818300 0.00 30.00 0.00 11,666.601.000000

Base 5.818300 0.00 30.00 0.00 11,666.60

COMMON STOCK USD.01651290108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNEWFIELD EXPLORATION CO

4,500.000 NHEU Local 64.820000 0.00 5.40 0.00 291,695.401.000000

Base 64.820000 0.00 5.40 0.00 291,695.40

COMMON STOCK NPV651587107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCNEWMARKET CORP

1,207.000 NHDU Local 160.298500 0.00 6.04 0.00 193,486.331.000000

Base 160.298500 0.00 6.04 0.00 193,486.33

18 May 2011 23 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,250.000 NHDU Local 174.595600 0.00 6.25 0.00 218,250.751.000000

Base 174.595600 0.00 6.25 0.00 218,250.75
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651587107 Total

12.29 0.000.002,457.000 Local 411,737.08

Base 0.00 12.29 0.00 411,737.08

COMMON STOCK USD1.6651639106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NEWMONT MINING CORP

1,850.000 NHEU Local 54.532300 0.00 18.50 0.00 100,903.261.000000

Base 54.532300 0.00 18.50 0.00 100,903.26

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

34,500.000 NHHY Local 52.270000 0.00 41.40 0.00 1,803,356.401.000000

Base 52.270000 0.00 41.40 0.00 1,803,356.40

651639106 Total

59.90 0.000.0036,350.000 Local 1,904,259.66

Base 0.00 59.90 0.00 1,904,259.66

COMMON STOCK USD.0165248E104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NEWS CORP CL A

2,250.000 NHEU Local 17.918800 0.00 22.50 0.00 40,339.801.000000

Base 17.918800 0.00 22.50 0.00 40,339.80

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,210.000 NHHY Local 17.566700 0.00 18.15 0.00 21,273.861.000000

Base 17.566700 0.00 18.15 0.00 21,273.86

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

29,570.000 NHHY Local 16.730000 0.00 35.48 0.00 494,741.581.000000

Base 16.730000 0.00 35.48 0.00 494,741.58

65248E104 Total

76.13 0.000.0033,030.000 Local 556,355.24

Base 0.00 76.13 0.00 556,355.24
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COMMON STOCK USD.0165339F101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NEXTERA ENERGY INC

280.000 NHHY Local 57.130000 0.00 4.20 0.00 16,000.601.000000

Base 57.130000 0.00 4.20 0.00 16,000.60

COMMON STOCK NPV65373J209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNICHOLAS FINANCIAL INC

1,300.000 NHHZ Local 11.730000 0.00 1.56 0.00 15,250.561.000000

Base 11.730000 0.00 1.56 0.00 15,250.56

COMMON STOCK NPV654106103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NIKE INC  CL B

1,220.000 NHEU Local 76.634300 0.00 12.20 0.00 93,506.051.000000

Base 76.634300 0.00 12.20 0.00 93,506.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 81.180000 0.00 0.24 0.00 16,236.241.000000

Base 81.180000 0.00 0.24 0.00 16,236.24

654106103 Total

12.44 0.000.001,420.000 Local 109,742.29

Base 0.00 12.44 0.00 109,742.29

COMMON STOCK NPV65440K106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINET99 CENTS ONLY STORES

4,700.000 NHHZ Local 20.200000 0.00 5.64 0.00 94,945.641.000000

Base 20.200000 0.00 5.64 0.00 94,945.64

COMMON STOCK655044105 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NOBLE ENERGY INC

750.000 NHDM Local 86.478600 0.00 11.25 0.00 64,870.201.000000

Base 86.478600 0.00 11.25 0.00 64,870.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,100.000 NHEU Local 85.320000 0.00 2.52 0.00 179,174.521.000000

Base 85.320000 0.00 2.52 0.00 179,174.52
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655044105 Total

13.77 0.000.002,850.000 Local 244,044.72

Base 0.00 13.77 0.00 244,044.72

COMMON STOCK NPV655663102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNORDSON CORP

6,260.000 NHEU Local 51.300000 0.00 7.51 0.00 321,145.511.000000

Base 51.300000 0.00 7.51 0.00 321,145.51

COMMON STOCK NPV655664100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NORDSTROM INC

750.000 NHEU Local 45.186700 0.00 7.50 0.00 33,897.531.000000

Base 45.186700 0.00 7.50 0.00 33,897.53

COMMON STOCK USD1.655844108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NORFOLK SOUTHERN CORP

250.000 NHHY Local 71.985000 0.00 3.75 0.00 18,000.001.000000

Base 71.985000 0.00 3.75 0.00 18,000.00

COMMON STOCK665859104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NORTHERN TRUST CORP

450.000 NHEU Local 51.717800 0.00 4.50 0.00 23,277.511.000000

Base 51.717800 0.00 4.50 0.00 23,277.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,900.000 NHHY Local 44.980000 0.00 5.88 0.00 220,407.881.000000

Base 44.980000 0.00 5.88 0.00 220,407.88

665859104 Total

10.38 0.000.005,350.000 Local 243,685.39

Base 0.00 10.38 0.00 243,685.39

REIT USD.0166704R100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNORTHSTAR REALTY FINANCE COR

2,300.000 NHHZ Local 3.830000 0.00 2.76 0.00 8,811.761.000000

Base 3.830000 0.00 2.76 0.00 8,811.76
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ADR66987V109 11 Apr 2011 USD/DTCMERGERNOVARTIS AG ADR

12,755.099 NHEU Local 55.634999 0.00 0.00 0.00 709,629.931.000000

Base 55.634999 0.00 0.00 0.00 709,629.93

11 Apr 2011 CANCEL USD/DTCMERGER

-12,755.099 NHEU Local 55.634999 0.00 0.00 0.00 -709,629.931.000000

Base 55.634999 0.00 0.00 0.00 -709,629.93

11 Apr 2011 12 Apr 2011 USD/DTC1 MERGER

12,755.099 NHEU Local 55.634999 0.00 0.00 0.00 709,629.931.000000

Base 55.634999 0.00 0.00 0.00 709,629.93

66987V109 Total

0.00 0.000.0012,755.099 Local 709,629.93

Base 0.00 0.00 0.00 709,629.93

DEPOSITORY RECEIPT669888109 05 May 2011 10 May 2011 USD/EUR 0.07LOOP CAPITAL MARKETS LLCNOVATEK OAO SPONS GDR REG S

772.000 NHHJ Local 134.124600 0.00 51.77 0.00 103,595.961.000000

Base 134.124600 0.00 51.77 0.00 103,595.96

COMMON STOCK USD.01670002104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNOVAVAX INC

4,150.000 NHHZ Local 1.970000 0.00 4.98 0.00 8,180.481.000000

Base 1.970000 0.00 4.98 0.00 8,180.48

COMMON STOCK NPV670008101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNOVELLUS SYSTEMS INC

5,400.000 NHHY Local 34.370000 0.00 6.48 0.00 185,604.481.000000

Base 34.370000 0.00 6.48 0.00 185,604.48

DEPOSITORY RECEIPT67011E204 05 May 2011 10 May 2011 USD/EUR 0.02LOOP CAPITAL MARKETS LLCNOVOLIPET STEEL GDR REG S

6,612.000 NHHJ Local 35.392101 0.00 117.01 0.00 234,129.581.000000

Base 35.392101 0.00 117.01 0.00 234,129.58
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16 Jun 2011 21 Jun 2011 USD/EUR 0.02NATEXIS BLEICHROEDER INC

959.000 NHHJ Local 36.046500 0.00 17.28 0.00 34,585.871.000000

Base 36.046500 0.00 17.28 0.00 34,585.87

67011E204 Total

134.29 0.000.007,571.000 Local 268,715.45

Base 0.00 134.29 0.00 268,715.45

COMMON STOCK67020Y100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NUANCE COMMUNICATIONS INC

610.000 NHEU Local 19.496600 0.00 6.10 0.00 11,899.031.000000

Base 19.496600 0.00 6.10 0.00 11,899.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHEU Local 20.470000 0.00 1.08 0.00 18,424.081.000000

Base 20.470000 0.00 1.08 0.00 18,424.08

67020Y100 Total

7.18 0.000.001,510.000 Local 30,323.11

Base 0.00 7.18 0.00 30,323.11

COMMON STOCK USD.4670346105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NUCOR CORP

630.000 NHEU Local 46.284100 0.00 6.30 0.00 29,165.281.000000

Base 46.284100 0.00 6.30 0.00 29,165.28

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,300.000 NHHY Local 39.560000 0.00 11.16 0.00 367,919.161.000000

Base 39.560000 0.00 11.16 0.00 367,919.16

670346105 Total

17.46 0.000.009,930.000 Local 397,084.44

Base 0.00 17.46 0.00 397,084.44
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COMMON STOCK67066G104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NVIDIA CORP

2,220.000 NHEU Local 18.055900 0.00 22.20 0.00 40,106.301.000000

Base 18.055900 0.00 22.20 0.00 40,106.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,300.000 NHEU Local 15.740000 0.00 2.76 0.00 36,204.761.000000

Base 15.740000 0.00 2.76 0.00 36,204.76

67066G104 Total

24.96 0.000.004,520.000 Local 76,311.06

Base 0.00 24.96 0.00 76,311.06

COMMON STOCK67072V103 05 May 2011 05 May 2011 USD/DTCSTOCK DISTRIBUTIONNXSTAGE MEDICAL INC

2,853.000 NHEL Local 24.390000 0.00 0.00 0.00 69,584.671.000000

Base 24.390000 0.00 0.00 0.00 69,584.67

COMMON STOCK USD.01670872100 06 Apr 2011 11 Apr 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INCOM GROUP INC

3,650.000 NHDX Local 36.128400 0.00 109.50 0.00 131,978.161.000000

Base 36.128400 0.00 109.50 0.00 131,978.16

07 Apr 2011 12 Apr 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,000.000 NHDX Local 35.989500 0.00 60.00 0.00 72,039.001.000000

Base 35.989500 0.00 60.00 0.00 72,039.00

08 Apr 2011 13 Apr 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,300.000 NHDX Local 35.618100 0.00 99.00 0.00 117,638.731.000000

Base 35.618100 0.00 99.00 0.00 117,638.73

670872100 Total

268.50 0.000.008,950.000 Local 321,655.89

Base 0.00 268.50 0.00 321,655.89
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COMMON STOCK USD.0167103H107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.O REILLY AUTOMOTIVE INC

590.000 NHEU Local 57.843200 0.00 5.90 0.00 34,133.391.000000

Base 57.843200 0.00 5.90 0.00 34,133.39

COMMON STOCK NPV671044105 19 Apr 2011 25 Apr 2011 USD/DTC 0.03PULSE TRADING LLCOSI SYSTEMS INC

3,670.000 NHDY Local 34.242500 0.00 110.10 0.00 125,780.081.000000

Base 34.242500 0.00 110.10 0.00 125,780.08

COMMON STOCK USD.2674599105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.OCCIDENTAL PETROLEUM CORP

570.000 NHEU Local 105.072600 0.00 5.70 0.00 59,897.081.000000

Base 105.072600 0.00 5.70 0.00 59,897.08

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

240.000 NHHY Local 100.633800 0.00 3.60 0.00 24,155.711.000000

Base 100.633800 0.00 3.60 0.00 24,155.71

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

740.000 NHDM Local 101.450800 0.00 11.10 0.00 75,084.691.000000

Base 101.450800 0.00 11.10 0.00 75,084.69

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

191.000 NHHY Local 105.069800 0.00 2.86 0.00 20,071.191.000000

Base 105.069800 0.00 2.86 0.00 20,071.19

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,200.000 NHEU Local 98.460000 0.00 5.04 0.00 413,537.041.000000

Base 98.460000 0.00 5.04 0.00 413,537.04

674599105 Total

28.30 0.000.005,941.000 Local 592,745.71

Base 0.00 28.30 0.00 592,745.71
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COMMON STOCK USD.25675232102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOCEANEERING INTL INC

15,980.000 NHEU Local 37.580000 0.00 19.17 0.00 600,547.571.000000

Base 37.580000 0.00 19.17 0.00 600,547.57

COMMON STOCK USD.0167555N206 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOCLARO INC

6,910.000 NHHZ Local 6.040000 0.00 8.29 0.00 41,744.691.000000

Base 6.040000 0.00 8.29 0.00 41,744.69

COMMON STOCK USD.01675746309 01 Apr 2011 06 Apr 2011 USD/DTC 0.03MR BEAL &COMPANYOCWEN FINANCIAL CORP

2,350.000 NHDX Local 10.983400 0.00 70.50 0.00 25,881.491.000000

Base 10.983400 0.00 70.50 0.00 25,881.49

04 Apr 2011 07 Apr 2011 USD/DTC 0.03MR BEAL &COMPANY

2,800.000 NHDX Local 10.995100 0.00 84.00 0.00 30,870.281.000000

Base 10.995100 0.00 84.00 0.00 30,870.28

07 Apr 2011 12 Apr 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

19,100.000 NHDX Local 11.230300 0.00 573.00 0.00 215,071.731.000000

Base 11.230300 0.00 573.00 0.00 215,071.73

08 Apr 2011 13 Apr 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

41,450.000 NHDX Local 11.280000 0.00 1,243.50 0.00 468,799.501.000000

Base 11.280000 0.00 1,243.50 0.00 468,799.50

07 Jun 2011 10 Jun 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

9,700.000 NHDX Local 12.288300 0.00 291.00 0.00 119,487.511.000000

Base 12.288300 0.00 291.00 0.00 119,487.51

09 Jun 2011 14 Jun 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

8,600.000 NHDX Local 12.358700 0.00 258.00 0.00 106,542.821.000000

Base 12.358700 0.00 258.00 0.00 106,542.82

675746309 Total

2,520.00 0.000.0084,000.000 Local 966,653.33

Base 0.00 2,520.00 0.00 966,653.33
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COMMON STOCK USD.01676118102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETODYSSEY MARINE EXPLORATION

6,800.000 NHHZ Local 2.960000 0.00 8.16 0.00 20,136.161.000000

Base 2.960000 0.00 8.16 0.00 20,136.16

COMMON STOCK USD.01676220106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOFFICE DEPOT INC

38,000.000 NHHZ Local 4.170000 0.00 45.60 0.00 158,505.601.000000

Base 4.170000 0.00 45.60 0.00 158,505.60

COMMON STOCK USD2.567622P101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOFFICEMAX INC

4,000.000 NHHZ Local 7.690000 0.00 4.80 0.00 30,764.801.000000

Base 7.690000 0.00 4.80 0.00 30,764.80

COMMON STOCK USD.01678026105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.OIL STATES INTERNATIONAL INC

550.000 NHEU Local 76.159100 0.00 5.50 0.00 41,893.011.000000

Base 76.159100 0.00 5.50 0.00 41,893.01

14 Apr 2011 19 Apr 2011 USD/DTC 0.04WELLS FARGO SECURITIES, LLC

20,890.000 NHDG Local 75.202300 0.00 731.15 0.00 1,571,707.201.000000

Base 75.202300 0.00 731.15 0.00 1,571,707.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,460.000 NHEU Local 72.500000 0.00 1.75 0.00 105,851.751.000000

Base 72.500000 0.00 1.75 0.00 105,851.75

678026105 Total

738.40 0.000.0022,900.000 Local 1,719,451.96

Base 0.00 738.40 0.00 1,719,451.96

COMMON STOCK USD.1679580100 23 Jun 2011 28 Jun 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLCOLD DOMINION FREIGHT LINE

808.000 NHIB Local 36.036100 0.00 24.24 0.00 29,141.411.000000

Base 36.036100 0.00 24.24 0.00 29,141.41
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COMMON STOCK USD1.680665205 01 Apr 2011 06 Apr 2011 USD/DTC 0.03HEEVERS &CO. INC.OLIN CORP

12,650.000 NHHO Local 23.464400 0.00 379.50 0.00 297,204.161.000000

Base 23.464400 0.00 379.50 0.00 297,204.16

COMMON STOCK USD.15681919106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOMNICOM GROUP

3,300.000 NHEU Local 45.610000 0.00 3.96 0.00 150,516.961.000000

Base 45.610000 0.00 3.96 0.00 150,516.96

REIT USD.1681936100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OMEGA HEALTHCARE INVESTORS

180.000 NHHZ Local 21.544700 0.00 2.70 0.00 3,880.751.000000

Base 21.544700 0.00 2.70 0.00 3,880.75

COMMON STOCK USD.0168210P107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOMEGA PROTEIN CORP

2,390.000 NHHZ Local 13.420000 0.00 2.87 0.00 32,076.671.000000

Base 13.420000 0.00 2.87 0.00 32,076.67

COMMON STOCK682128103 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OMNIVISION TECHNOLOGIES INC

1,090.000 NHDU Local 34.061700 0.00 21.80 0.00 37,149.051.000000

Base 34.061700 0.00 21.80 0.00 37,149.05

COMMON STOCK68213N109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOMNICELL INC

2,400.000 NHHZ Local 14.670000 0.00 2.88 0.00 35,210.881.000000

Base 14.670000 0.00 2.88 0.00 35,210.88

COMMON STOCK USD.01682189105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ON SEMICONDUCTOR CORPORATION

1,830.000 NHEU Local 9.800300 0.00 18.30 0.00 17,952.851.000000

Base 9.800300 0.00 18.30 0.00 17,952.85

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,400.000 NHEU Local 10.170000 0.00 1.68 0.00 14,239.681.000000

Base 10.170000 0.00 1.68 0.00 14,239.68
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682189105 Total

19.98 0.000.003,230.000 Local 32,192.53

Base 0.00 19.98 0.00 32,192.53

COMMON STOCK NPV682324108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETONCOTHYREON INC

1,600.000 NHHZ Local 8.950000 0.00 1.92 0.00 14,321.921.000000

Base 8.950000 0.00 1.92 0.00 14,321.92

COMMON STOCK USD.01682680103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ONEOK INC

370.000 NHHY Local 70.075900 0.00 5.55 0.00 25,933.631.000000

Base 70.075900 0.00 5.55 0.00 25,933.63

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

730.000 NHDM Local 71.524000 0.00 10.95 0.00 52,223.471.000000

Base 71.524000 0.00 10.95 0.00 52,223.47

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

470.000 NHEU Local 73.270000 0.00 0.56 0.00 34,437.461.000000

Base 73.270000 0.00 0.56 0.00 34,437.46

682680103 Total

17.06 0.000.001,570.000 Local 112,594.56

Base 0.00 17.06 0.00 112,594.56

COMMON STOCK683718308 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOPENWAVE SYSTEMS INC

8,200.000 NHHZ Local 2.280000 0.00 9.84 0.00 18,705.841.000000

Base 2.280000 0.00 9.84 0.00 18,705.84

COMMON STOCK USD.0168389X105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ORACLE CORP

14,090.000 NHEU Local 34.004400 0.00 140.90 0.00 479,262.901.000000

Base 34.004400 0.00 140.90 0.00 479,262.90
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06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,170.000 NHDM Local 33.590000 0.00 32.55 0.00 72,922.851.000000

Base 33.590000 0.00 32.55 0.00 72,922.85

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,130.000 NHDM Local 34.190000 0.00 31.95 0.00 72,856.651.000000

Base 34.190000 0.00 31.95 0.00 72,856.65

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,100.000 NHEU Local 31.140000 0.00 7.32 0.00 189,961.321.000000

Base 31.140000 0.00 7.32 0.00 189,961.32

68389X105 Total

212.72 0.000.0024,490.000 Local 815,003.72

Base 0.00 212.72 0.00 815,003.72

COMMON STOCK68555P100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORBCOMM INC

4,700.000 NHHZ Local 3.080000 0.00 5.64 0.00 14,481.641.000000

Base 3.080000 0.00 5.64 0.00 14,481.64

COMMON STOCK USD.01685564106 18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCORBITAL SCIENCES CORP

1,400.000 NHDU Local 18.608000 0.00 7.00 0.00 26,058.201.000000

Base 18.608000 0.00 7.00 0.00 26,058.20

COMMON STOCK USD.0168557K109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORBITZ WORLDWIDE INC

2,870.000 NHHZ Local 2.620000 0.00 3.44 0.00 7,522.841.000000

Base 2.620000 0.00 3.44 0.00 7,522.84

COMMON STOCK USD.0168628V308 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORION MARINE GROUP INC

3,700.000 NHHZ Local 9.050000 0.00 4.44 0.00 33,489.441.000000

Base 9.050000 0.00 4.44 0.00 33,489.44
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COMMON STOCK USD.0168633D103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORITANI FINANCIAL CORP

2,100.000 NHHZ Local 12.650000 0.00 2.52 0.00 26,567.521.000000

Base 12.650000 0.00 2.52 0.00 26,567.52

COMMON STOCK686688102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORMAT TECHNOLOGIES INC

2,500.000 NHHZ Local 21.820000 0.00 3.00 0.00 54,553.001.000000

Base 21.820000 0.00 3.00 0.00 54,553.00

COMMON STOCK USD.01688239201 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.OSHKOSH CORP

900.000 NHEU Local 36.216700 0.00 9.00 0.00 32,604.031.000000

Base 36.216700 0.00 9.00 0.00 32,604.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,450.000 NHHY Local 27.750000 0.00 7.74 0.00 178,995.241.000000

Base 27.750000 0.00 7.74 0.00 178,995.24

688239201 Total

16.74 0.000.007,350.000 Local 211,599.27

Base 0.00 16.74 0.00 211,599.27

COMMON STOCK USD2.690732102 18 May 2011 23 May 2011 USD/DTC 0.02JEFFERIES+ COMPANY INCOWENS + MINOR INC

6,360.000 NHDU Local 34.570500 0.00 127.20 0.00 219,995.581.000000

Base 34.570500 0.00 127.20 0.00 219,995.58

19 May 2011 24 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

4,660.000 NHDU Local 34.886400 0.00 139.80 0.00 162,710.421.000000

Base 34.886400 0.00 139.80 0.00 162,710.42

690732102 Total

267.00 0.000.0011,020.000 Local 382,706.00

Base 0.00 267.00 0.00 382,706.00
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COMMON STOCK690742101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOWENS CORNING

5,190.000 NHHY Local 36.670000 0.00 6.22 0.00 190,323.521.000000

Base 36.670000 0.00 6.22 0.00 190,323.52

COMMON STOCK USD.01690768403 02 May 2011 05 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETSOWENS ILLINOIS INC

18,052.000 NHEZ Local 30.579400 0.00 722.08 0.00 552,741.411.000000

Base 30.579400 0.00 722.08 0.00 552,741.41

03 May 2011 06 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

9,299.000 NHEZ Local 31.137500 0.00 371.96 0.00 289,919.571.000000

Base 31.137500 0.00 371.96 0.00 289,919.57

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,980.000 NHHY Local 25.560000 0.00 3.57 0.00 76,172.371.000000

Base 25.560000 0.00 3.57 0.00 76,172.37

690768403 Total

1,097.61 0.000.0030,331.000 Local 918,833.35

Base 0.00 1,097.61 0.00 918,833.35

COMMON STOCK USD.0169329Y104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPDL BIOPHARMA INC

3,350.000 NHHZ Local 5.750000 0.00 4.02 0.00 19,266.521.000000

Base 5.750000 0.00 4.02 0.00 19,266.52

COMMON STOCK69333Y108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPF CHANG S CHINA BISTRO INC

250.000 NHHZ Local 39.940000 0.00 0.30 0.00 9,985.301.000000

Base 39.940000 0.00 0.30 0.00 9,985.30

COMMON STOCK693417107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPLX TECHNOLOGY INC

6,100.000 NHHZ Local 3.240000 0.00 7.32 0.00 19,771.321.000000

Base 3.240000 0.00 7.32 0.00 19,771.32
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COMMON STOCK69344F106 29 Apr 2011 04 May 2011 USD/DTC 0.04BNY CONVERGEX LJRPMC   SIERRA INC

7,730.000 NHHO Local 8.052400 0.00 309.20 0.00 62,554.251.000000

Base 8.052400 0.00 309.20 0.00 62,554.25

COMMON STOCK USD5.693475105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PNC FINANCIAL SERVICES GROUP

350.000 NHHY Local 61.782100 0.00 5.25 0.00 21,628.991.000000

Base 61.782100 0.00 5.25 0.00 21,628.99

COMMON STOCK693506107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PPG INDUSTRIES INC

130.000 NHEU Local 95.590000 0.00 1.30 0.00 12,428.001.000000

Base 95.590000 0.00 1.30 0.00 12,428.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,510.000 NHEU Local 87.160000 0.00 9.01 0.00 654,580.611.000000

Base 87.160000 0.00 9.01 0.00 654,580.61

693506107 Total

10.31 0.000.007,640.000 Local 667,008.61

Base 0.00 10.31 0.00 667,008.61

COMMON STOCK USD.0169351T106 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PPL CORPORATION

4,610.000 NHDM Local 27.774600 0.00 69.15 0.00 128,110.061.000000

Base 27.774600 0.00 69.15 0.00 128,110.06

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

7,580.000 NHHY Local 27.787500 0.00 113.70 0.00 210,742.951.000000

Base 27.787500 0.00 113.70 0.00 210,742.95

69351T106 Total

182.85 0.000.0012,190.000 Local 338,853.01

Base 0.00 182.85 0.00 338,853.01
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COMMON STOCK693656100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PVH CORP

260.000 NHEU Local 66.529200 0.00 2.60 0.00 17,300.191.000000

Base 66.529200 0.00 2.60 0.00 17,300.19

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,600.000 NHHY Local 64.340000 0.00 4.32 0.00 231,628.321.000000

Base 64.340000 0.00 4.32 0.00 231,628.32

693656100 Total

6.92 0.000.003,860.000 Local 248,928.51

Base 0.00 6.92 0.00 248,928.51

COMMON STOCK USD.0169366A100 27 Jun 2011 30 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCPSS WORLD MEDICAL INC

2,060.000 NHHO Local 27.269100 0.00 82.40 0.00 56,256.751.000000

Base 27.269100 0.00 82.40 0.00 56,256.75

28 Jun 2011 OPEN USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,660.000 NHHO Local 27.624100 0.00 106.40 0.00 73,586.511.000000

Base 27.624100 0.00 106.40 0.00 73,586.51

69366A100 Total

188.80 0.000.004,720.000 Local 129,843.26

Base 0.00 188.80 0.00 129,843.26

COMMON STOCK USD1.693718108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PACCAR INC

1,530.000 NHEU Local 53.683000 0.00 15.30 0.00 82,150.291.000000

Base 53.683000 0.00 15.30 0.00 82,150.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

550.000 NHEU Local 48.460000 0.00 0.66 0.00 26,653.661.000000

Base 48.460000 0.00 0.66 0.00 26,653.66
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693718108 Total

15.96 0.000.002,080.000 Local 108,803.95

Base 0.00 15.96 0.00 108,803.95

COMMON STOCK USD.0169373H106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPACER INTERNATIONAL INC

4,320.000 NHHZ Local 4.750000 0.00 5.18 0.00 20,525.181.000000

Base 4.750000 0.00 5.18 0.00 20,525.18

COMMON STOCK69404D108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPACIFIC BIOSCIENCES OF CALIF

3,600.000 NHHZ Local 11.320000 0.00 4.32 0.00 40,756.321.000000

Base 11.320000 0.00 4.32 0.00 40,756.32

COMMON STOCK NPV69404P200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPACIFIC CAPITAL BANCORP

600.000 NHHZ Local 30.090000 0.00 0.72 0.00 18,054.721.000000

Base 30.090000 0.00 0.72 0.00 18,054.72

COMMON STOCK USD.01695156109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPACKAGING CORP OF AMERICA

5,380.000 NHEU Local 27.140000 0.00 6.45 0.00 146,019.651.000000

Base 27.140000 0.00 6.45 0.00 146,019.65

COMMON STOCK USD.1696429307 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PALL CORP

730.000 NHEU Local 57.965600 0.00 7.30 0.00 42,322.191.000000

Base 57.965600 0.00 7.30 0.00 42,322.19

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

980.000 NHDM Local 55.089800 0.00 14.70 0.00 54,002.701.000000

Base 55.089800 0.00 14.70 0.00 54,002.70

696429307 Total

22.00 0.000.001,710.000 Local 96,324.89

Base 0.00 22.00 0.00 96,324.89
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COMMON STOCK USD.01697529303 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPALOMAR MEDICAL TECHNOLOGIES

1,480.000 NHHZ Local 9.700000 0.00 1.78 0.00 14,357.781.000000

Base 9.700000 0.00 1.78 0.00 14,357.78

COMMON STOCK USD.01699173209 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PARAMETRIC TECHNOLOGY CORP

6,190.000 NHDU Local 22.863600 0.00 123.80 0.00 141,649.481.000000

Base 22.863600 0.00 123.80 0.00 141,649.48

COMMON STOCK USD.01699462107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPAREXEL INTERNATIONAL CORP

800.000 NHHZ Local 22.300000 0.00 0.96 0.00 17,840.961.000000

Base 22.300000 0.00 0.96 0.00 17,840.96

COMMON STOCK USD.1700416209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPARK ELECTROCHEMICAL CORP

1,710.000 NHHZ Local 26.900000 0.00 2.05 0.00 46,001.051.000000

Base 26.900000 0.00 2.05 0.00 46,001.05

COMMON STOCK USD.0170086Y105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPARK STERLING CORP

3,900.000 NHHZ Local 4.920000 0.00 4.68 0.00 19,192.681.000000

Base 4.920000 0.00 4.68 0.00 19,192.68

COMMON STOCK USD.5701094104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PARKER HANNIFIN CORP

170.000 NHEU Local 95.618200 0.00 1.70 0.00 16,256.791.000000

Base 95.618200 0.00 1.70 0.00 16,256.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,350.000 NHEU Local 85.040000 0.00 1.62 0.00 114,805.621.000000

Base 85.040000 0.00 1.62 0.00 114,805.62

701094104 Total

3.32 0.000.001,520.000 Local 131,062.41

Base 0.00 3.32 0.00 131,062.41
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COMMON STOCK USD.0170336T104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PATRIOT COAL CORP

140.000 NHHZ Local 23.768400 0.00 2.10 0.00 3,329.681.000000

Base 23.768400 0.00 2.10 0.00 3,329.68

COMMON STOCK USD.170337B102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPATRIOT TRANSPORTATION HLDG

200.000 NHHZ Local 23.630000 0.00 0.24 0.00 4,726.241.000000

Base 23.630000 0.00 0.24 0.00 4,726.24

COMMON STOCK USD.01703395103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPATTERSON COS INC

4,400.000 NHHY Local 31.640000 0.00 5.28 0.00 139,221.281.000000

Base 31.640000 0.00 5.28 0.00 139,221.28

COMMON STOCK USD.01703481101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPATTERSON UTI ENERGY INC

13,650.000 NHEU Local 28.320000 0.00 16.38 0.00 386,584.381.000000

Base 28.320000 0.00 16.38 0.00 386,584.38

COMMON STOCK USD.01704326107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PAYCHEX INC

1,400.000 NHEU Local 31.865000 0.00 14.00 0.00 44,625.001.000000

Base 31.865000 0.00 14.00 0.00 44,625.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,830.000 NHHY Local 29.990000 0.00 2.19 0.00 54,883.891.000000

Base 29.990000 0.00 2.19 0.00 54,883.89

704326107 Total

16.19 0.000.003,230.000 Local 99,508.89

Base 0.00 16.19 0.00 99,508.89

COMMON STOCK USD.01704549104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PEABODY ENERGY CORP

810.000 NHDM Local 70.000000 0.00 12.15 0.00 56,712.151.000000

Base 70.000000 0.00 12.15 0.00 56,712.15
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

15,800.000 NHEU Local 57.040000 0.00 18.96 0.00 901,250.961.000000

Base 57.040000 0.00 18.96 0.00 901,250.96

704549104 Total

31.11 0.000.0016,610.000 Local 957,963.11

Base 0.00 31.11 0.00 957,963.11

REIT USD.0170509V100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PEBBLEBROOK HOTEL TRUST

1,610.000 NHHZ Local 21.071200 0.00 24.15 0.00 33,948.781.000000

Base 21.071200 0.00 24.15 0.00 33,948.78

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 19.410000 0.00 0.24 0.00 3,882.241.000000

Base 19.410000 0.00 0.24 0.00 3,882.24

70509V100 Total

24.39 0.000.001,810.000 Local 37,831.02

Base 0.00 24.39 0.00 37,831.02

COMMON STOCK708062104 01 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVPENNANTPARK INVESTMENT CORP

116.290 NHHZ Local 11.920027 0.00 0.00 0.00 1,386.181.000000

Base 11.920027 0.00 0.00 0.00 1,386.18

01 Apr 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-116.290 NHHZ Local 11.920027 0.00 0.00 0.00 -1,386.181.000000

Base 11.920027 0.00 0.00 0.00 -1,386.18

01 Apr 2011 07 Apr 2011 USD/DTCAUTREPAT-STK/$ DIV

116.290 NHHZ Local 11.920027 0.00 0.00 0.00 1,386.181.000000

Base 11.920027 0.00 0.00 0.00 1,386.18
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708062104 Total

0.00 0.000.00116.290 Local 1,386.18

Base 0.00 0.00 0.00 1,386.18

COMMON STOCK USD.5708160106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.J.C. PENNEY CO INC

360.000 NHEU Local 35.968300 0.00 3.60 0.00 12,952.191.000000

Base 35.968300 0.00 3.60 0.00 12,952.19

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,000.000 NHHY Local 34.240000 0.00 1.20 0.00 34,241.201.000000

Base 34.240000 0.00 1.20 0.00 34,241.20

708160106 Total

4.80 0.000.001,360.000 Local 47,193.39

Base 0.00 4.80 0.00 47,193.39

COMMON STOCK USD1.708254206 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPENNICHUCK CORP

300.000 NHHZ Local 28.640000 0.00 0.36 0.00 8,592.361.000000

Base 28.640000 0.00 0.36 0.00 8,592.36

REIT USD.0170931T103 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PENNYMAC MORTGAGE INVESTMENT

190.000 NHHZ Local 18.080100 0.00 2.85 0.00 3,438.071.000000

Base 18.080100 0.00 2.85 0.00 3,438.07

COMMON STOCK70959W103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPENSKE AUTOMOTIVE GROUP INC

2,200.000 NHHZ Local 21.530000 0.00 2.64 0.00 47,368.641.000000

Base 21.530000 0.00 2.64 0.00 47,368.64

COMMON STOCK709631105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PENTAIR INC

870.000 NHEU Local 38.001800 0.00 8.70 0.00 33,070.271.000000

Base 38.001800 0.00 8.70 0.00 33,070.27
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,590.000 NHHY Local 38.740000 0.00 4.30 0.00 139,080.901.000000

Base 38.740000 0.00 4.30 0.00 139,080.90

709631105 Total

13.00 0.000.004,460.000 Local 172,151.17

Base 0.00 13.00 0.00 172,151.17

COMMON STOCK USD.01712704105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPEOPLE S UNITED FINANCIAL

4,100.000 NHEU Local 12.860000 0.00 4.92 0.00 52,730.921.000000

Base 12.860000 0.00 4.92 0.00 52,730.92

COMMON STOCK713448108 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEPSICO INC

16,000.000 NHEU Local 64.410000 0.00 0.00 0.00 1,030,560.001.000000

Base 64.410000 0.00 0.00 0.00 1,030,560.00

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

250.000 NHHY Local 67.311700 0.00 3.75 0.00 16,831.681.000000

Base 67.311700 0.00 3.75 0.00 16,831.68

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

210.000 NHHY Local 70.580000 0.00 3.15 0.00 14,824.951.000000

Base 70.580000 0.00 3.15 0.00 14,824.95

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

39,150.000 NHEU Local 68.450000 0.00 46.98 0.00 2,679,864.481.000000

Base 68.450000 0.00 46.98 0.00 2,679,864.48

713448108 Total

53.88 0.000.0055,610.000 Local 3,742,081.11

Base 0.00 53.88 0.00 3,742,081.11
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COMMON STOCK USD1.714046109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPERKINELMER INC

3,400.000 NHHY Local 25.980000 0.00 4.08 0.00 88,336.081.000000

Base 25.980000 0.00 4.08 0.00 88,336.08

COMMON STOCK NPV714290103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PERRIGO CO

380.000 NHEU Local 79.826800 0.00 3.80 0.00 30,337.981.000000

Base 79.826800 0.00 3.80 0.00 30,337.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 85.860000 0.00 0.24 0.00 17,172.241.000000

Base 85.860000 0.00 0.24 0.00 17,172.24

714290103 Total

4.04 0.000.00580.000 Local 47,510.22

Base 0.00 4.04 0.00 47,510.22

COMMON STOCK716495106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PETROHAWK ENERGY CORP

1,010.000 NHEU Local 24.661600 0.00 10.10 0.00 24,918.321.000000

Base 24.661600 0.00 10.10 0.00 24,918.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,400.000 NHEU Local 23.240000 0.00 2.88 0.00 55,778.881.000000

Base 23.240000 0.00 2.88 0.00 55,778.88

716495106 Total

12.98 0.000.003,410.000 Local 80,697.20

Base 0.00 12.98 0.00 80,697.20

COMMON STOCK USD.01716578109 13 May 2011 18 May 2011 USD/DTC 0.03RBC CAPITAL MARKETSPETROLEUM DEVELOPMENT CORP

7,141.000 NHDY Local 33.139900 0.00 214.23 0.00 236,866.261.000000

Base 33.139900 0.00 214.23 0.00 236,866.26
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16 May 2011 19 May 2011 USD/DTC 0.03RBC CAPITAL MARKETS

5,509.000 NHDY Local 32.235900 0.00 165.27 0.00 177,752.841.000000

Base 32.235900 0.00 165.27 0.00 177,752.84

716578109 Total

379.50 0.000.0012,650.000 Local 414,619.10

Base 0.00 379.50 0.00 414,619.10

COMMON STOCK716768106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PETSMART INC

530.000 NHEU Local 41.300200 0.00 5.30 0.00 21,894.411.000000

Base 41.300200 0.00 5.30 0.00 21,894.41

COMMON STOCK USD.05717081103 11 Apr 2011 14 Apr 2011 USD/DTC 0.04MR BEAL &COMPANYPFIZER INC

67,320.000 NHDG Local 20.625700 0.00 2,356.20 0.00 1,390,878.321.000000

Base 20.625700 0.00 2,356.20 0.00 1,390,878.32

11 Apr 2011 14 Apr 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

55,300.000 NHDG Local 20.621300 0.00 1,935.50 0.00 1,142,293.391.000000

Base 20.621300 0.00 1,935.50 0.00 1,142,293.39

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,040.000 NHHY Local 20.618300 0.00 30.60 0.00 42,091.931.000000

Base 20.618300 0.00 30.60 0.00 42,091.93

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,430.000 NHHY Local 20.932700 0.00 36.45 0.00 50,902.911.000000

Base 20.932700 0.00 36.45 0.00 50,902.91

717081103 Total

4,358.75 0.000.00127,090.000 Local 2,626,166.55

Base 0.00 4,358.75 0.00 2,626,166.55
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COMMON STOCK USD.05717124101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PHARMACEUTICAL PRODUCT DEVEL

640.000 NHEU Local 28.071900 0.00 6.40 0.00 17,972.421.000000

Base 28.071900 0.00 6.40 0.00 17,972.42

COMMON STOCK USD.0171714F104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPHARMERICA CORP

1,300.000 NHHZ Local 13.120000 0.00 1.56 0.00 17,057.561.000000

Base 13.120000 0.00 1.56 0.00 17,057.56

COMMON STOCK71715N106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPHARMASSET INC

2,170.000 NHEU Local 106.980000 0.00 2.60 0.00 232,149.201.000000

Base 106.980000 0.00 2.60 0.00 232,149.20

COMMON STOCK NPV718172109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PHILIP MORRIS INTERNATIONAL

5,760.000 NHEU Local 65.353600 0.00 57.60 0.00 376,494.341.000000

Base 65.353600 0.00 57.60 0.00 376,494.34

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

990.000 NHDM Local 68.559200 0.00 14.85 0.00 67,888.461.000000

Base 68.559200 0.00 14.85 0.00 67,888.46

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

190.000 NHHY Local 70.625000 0.00 2.85 0.00 13,421.601.000000

Base 70.625000 0.00 2.85 0.00 13,421.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,700.000 NHEU Local 65.100000 0.00 5.64 0.00 305,975.641.000000

Base 65.100000 0.00 5.64 0.00 305,975.64

718172109 Total

80.94 0.000.0011,640.000 Local 763,780.04

Base 0.00 80.94 0.00 763,780.04
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COMMON STOCK USD.0171902E109 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PHOENIX COMPANIES INC

1,530.000 NHHZ Local 2.419600 0.00 22.95 0.00 3,724.941.000000

Base 2.419600 0.00 22.95 0.00 3,724.94

REIT USD.01720190206 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPIEDMONT OFFICE REALTY TRU A

8,900.000 NHHY Local 20.100000 0.00 10.68 0.00 178,900.681.000000

Base 20.100000 0.00 10.68 0.00 178,900.68

COMMON STOCK720279108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPIER 1 IMPORTS INC

10,000.000 NHHZ Local 11.390000 0.00 12.00 0.00 113,912.001.000000

Base 11.390000 0.00 12.00 0.00 113,912.00

COMMON STOCK USD.0172147K108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPILGRIM S PRIDE CORP

3,000.000 NHHZ Local 5.200000 0.00 3.60 0.00 15,603.601.000000

Base 5.200000 0.00 3.60 0.00 15,603.60

COMMON STOCK USD.1723655106 06 Apr 2011 11 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCPIONEER DRILLING COMPANY

13,320.000 NHHO Local 13.834300 0.00 532.80 0.00 184,805.681.000000

Base 13.834300 0.00 532.80 0.00 184,805.68

07 Apr 2011 12 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

16,440.000 NHHO Local 14.064000 0.00 657.60 0.00 231,869.761.000000

Base 14.064000 0.00 657.60 0.00 231,869.76

08 Apr 2011 13 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,960.000 NHHO Local 14.778100 0.00 318.40 0.00 117,952.081.000000

Base 14.778100 0.00 318.40 0.00 117,952.08

21 Apr 2011 27 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,720.000 NHHO Local 15.974600 0.00 188.80 0.00 75,588.911.000000

Base 15.974600 0.00 188.80 0.00 75,588.91
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28 Apr 2011 03 May 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

4,650.000 NHHO Local 15.342100 0.00 186.00 0.00 71,526.771.000000

Base 15.342100 0.00 186.00 0.00 71,526.77

723655106 Total

1,883.60 0.000.0047,090.000 Local 681,743.20

Base 0.00 1,883.60 0.00 681,743.20

COMMON STOCK USD.01723787107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPIONEER NATURAL RESOURCES CO

5,500.000 NHEU Local 84.440000 0.00 6.60 0.00 464,426.601.000000

Base 84.440000 0.00 6.60 0.00 464,426.60

COMMON STOCK USD.01724078100 01 Apr 2011 06 Apr 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCPIPER JAFFRAY COS

1,120.000 NHHO Local 42.057600 0.00 44.80 0.00 47,149.311.000000

Base 42.057600 0.00 44.80 0.00 47,149.31

05 Apr 2011 08 Apr 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,540.000 NHHO Local 41.316400 0.00 61.60 0.00 63,688.861.000000

Base 41.316400 0.00 61.60 0.00 63,688.86

11 Apr 2011 14 Apr 2011 USD/DTC 0.04ISI GROUPINC

890.000 NHHO Local 39.821700 0.00 35.60 0.00 35,476.911.000000

Base 39.821700 0.00 35.60 0.00 35,476.91

20 Apr 2011 26 Apr 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,030.000 NHHO Local 35.333500 0.00 41.20 0.00 36,434.711.000000

Base 35.333500 0.00 41.20 0.00 36,434.71

28 Apr 2011 03 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,490.000 NHHO Local 35.959600 0.00 59.60 0.00 53,639.401.000000

Base 35.959600 0.00 59.60 0.00 53,639.40
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

100.000 NHHZ Local 28.010000 0.00 0.12 0.00 2,801.121.000000

Base 28.010000 0.00 0.12 0.00 2,801.12

724078100 Total

242.92 0.000.006,170.000 Local 239,190.31

Base 0.00 242.92 0.00 239,190.31

COMMON STOCK USD1.724479100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PITNEY BOWES INC

690.000 NHEU Local 25.611600 0.00 6.90 0.00 17,678.901.000000

Base 25.611600 0.00 6.90 0.00 17,678.90

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,020.000 NHHY Local 25.585400 0.00 15.30 0.00 26,112.411.000000

Base 25.585400 0.00 15.30 0.00 26,112.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,930.000 NHHY Local 22.120000 0.00 10.71 0.00 197,542.311.000000

Base 22.120000 0.00 10.71 0.00 197,542.31

724479100 Total

32.91 0.000.0010,640.000 Local 241,333.62

Base 0.00 32.91 0.00 241,333.62

COMMON STOCK USD.01727493108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPLANTRONICS INC

4,810.000 NHHZ Local 34.890000 0.00 5.77 0.00 167,826.671.000000

Base 34.890000 0.00 5.77 0.00 167,826.67

COMMON STOCK USD.01729132100 01 Apr 2011 06 Apr 2011 USD/DTC 0.02LIQUIDNETINCPLEXUS CORP

14,932.000 NHDU Local 34.904100 0.00 295.65 0.00 521,483.671.000000

Base 34.904100 0.00 295.65 0.00 521,483.67
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

490.000 NHHZ Local 31.890000 0.00 0.59 0.00 15,626.691.000000

Base 31.890000 0.00 0.59 0.00 15,626.69

729132100 Total

296.24 0.000.0015,422.000 Local 537,110.36

Base 0.00 296.24 0.00 537,110.36

REIT USD.01729251108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PLUM CREEK TIMBER CO

330.000 NHEU Local 43.623000 0.00 3.30 0.00 14,398.891.000000

Base 43.623000 0.00 3.30 0.00 14,398.89

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,300.000 NHEU Local 39.200000 0.00 1.56 0.00 50,961.561.000000

Base 39.200000 0.00 1.56 0.00 50,961.56

729251108 Total

4.86 0.000.001,630.000 Local 65,360.45

Base 0.00 4.86 0.00 65,360.45

COMMON STOCK USD.01731068102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPOLARIS INDUSTRIES INC

1,889.000 NHEU Local 106.730000 0.00 2.26 0.00 201,615.231.000000

Base 106.730000 0.00 2.26 0.00 201,615.23

COMMON STOCK USD.01731572103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.POLO RALPH LAUREN CORP

260.000 NHEU Local 127.585400 0.00 2.60 0.00 33,174.801.000000

Base 127.585400 0.00 2.60 0.00 33,174.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

464.000 NHEU Local 125.580000 0.00 0.55 0.00 58,269.671.000000

Base 125.580000 0.00 0.55 0.00 58,269.67
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731572103 Total

3.15 0.000.00724.000 Local 91,444.47

Base 0.00 3.15 0.00 91,444.47

COMMON STOCK73172K104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.POLYCOM INC

400.000 NHEU Local 50.262500 0.00 4.00 0.00 20,109.001.000000

Base 50.262500 0.00 4.00 0.00 20,109.00

18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

2,310.000 NHDU Local 55.750300 0.00 69.30 0.00 128,852.491.000000

Base 55.750300 0.00 69.30 0.00 128,852.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

270.000 NHEU Local 60.760000 0.00 0.32 0.00 16,405.521.000000

Base 60.760000 0.00 0.32 0.00 16,405.52

73172K104 Total

73.62 0.000.002,980.000 Local 165,367.01

Base 0.00 73.62 0.00 165,367.01

COMMON STOCK USD.0173179V103 03 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTIONPOLYPORE INTERNATIONAL INC

-13,600.000 NHEL Local 59.390000 0.00 0.00 0.00 -807,704.001.000000

Base 59.390000 0.00 0.00 0.00 -807,704.00

03 Mar 2011 03 Mar 2011 USD/BOSSTOCK DISTRIBUTION

13,600.000 NHEL Local 55.619000 0.00 0.00 0.00 756,418.401.000000

Base 55.619000 0.00 0.00 0.00 756,418.40

27 May 2011 27 May 2011 USD/DTCSTOCK DISTRIBUTION

9,800.000 NHEL Local 66.760000 0.00 0.00 0.00 654,248.001.000000

Base 66.760000 0.00 0.00 0.00 654,248.00
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14 Jun 2011 14 Jun 2011 USD/DTCSTOCK DISTRIBUTION

10,000.000 NHEL Local 62.140000 0.00 0.00 0.00 621,400.001.000000

Base 62.140000 0.00 0.00 0.00 621,400.00

27 Jun 2011 30 Jun 2011 USD/DTC 0.04MISCHLER FINANCIAL GROUP, INC-EQUIT

35,800.000 NHDZ Local 64.944100 0.00 1,432.00 0.00 2,326,430.781.000000

Base 64.944100 0.00 1,432.00 0.00 2,326,430.78

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,280.000 NHEU Local 63.720000 0.00 2.73 0.00 145,284.331.000000

Base 63.720000 0.00 2.73 0.00 145,284.33

73179V103 Total

1,434.73 0.000.0057,880.000 Local 3,696,077.51

Base 0.00 1,434.73 0.00 3,696,077.51

COMMON STOCK73930R102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPOWER ONE INC

580.000 NHHZ Local 7.800000 0.00 0.70 0.00 4,524.701.000000

Base 7.800000 0.00 0.70 0.00 4,524.70

COMMON STOCK USD.0173936N105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPOWERSECURE INTERNATIONAL IN

2,200.000 NHHZ Local 7.110000 0.00 2.64 0.00 15,644.641.000000

Base 7.110000 0.00 2.64 0.00 15,644.64

COMMON STOCK USD.0174005P104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRAXAIR INC

11,000.000 NHEU Local 101.600000 0.00 0.00 0.00 1,117,600.001.000000

Base 101.600000 0.00 0.00 0.00 1,117,600.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

191.000 NHEU Local 103.290000 0.00 0.22 0.00 19,728.611.000000

Base 103.290000 0.00 0.22 0.00 19,728.61
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74005P104 Total

0.22 0.000.0011,191.000 Local 1,137,328.61

Base 0.00 0.22 0.00 1,137,328.61

COMMON STOCK NPV740189105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PRECISION CASTPARTS CORP

570.000 NHEU Local 149.668200 0.00 5.70 0.00 85,316.571.000000

Base 149.668200 0.00 5.70 0.00 85,316.57

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

298.000 NHDM Local 155.994200 0.00 4.47 0.00 46,490.741.000000

Base 155.994200 0.00 4.47 0.00 46,490.74

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHDM Local 153.450000 0.00 7.50 0.00 76,732.501.000000

Base 153.450000 0.00 7.50 0.00 76,732.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

231.000 NHEU Local 153.780000 0.00 0.27 0.00 35,523.451.000000

Base 153.780000 0.00 0.27 0.00 35,523.45

740189105 Total

17.94 0.000.001,599.000 Local 244,063.26

Base 0.00 17.94 0.00 244,063.26

COMMON STOCK USD.0174112D101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPRESTIGE BRANDS HOLDINGS INC

900.000 NHHZ Local 12.060000 0.00 1.08 0.00 10,855.081.000000

Base 12.060000 0.00 1.08 0.00 10,855.08

COMMON STOCK USD.274144T108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.T ROWE PRICE GROUP INC

930.000 NHEU Local 67.556900 0.00 9.30 0.00 62,837.221.000000

Base 67.556900 0.00 9.30 0.00 62,837.22
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 56.510000 0.00 0.36 0.00 16,953.361.000000

Base 56.510000 0.00 0.36 0.00 16,953.36

74144T108 Total

9.66 0.000.001,230.000 Local 79,790.58

Base 0.00 9.66 0.00 79,790.58

COMMON STOCK741503403 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PRICELINE.COM INC

170.000 NHEU Local 512.994100 0.00 1.70 0.00 87,210.701.000000

Base 512.994100 0.00 1.70 0.00 87,210.70

06 Apr 2011 11 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

91.000 NHDM Local 510.170000 0.00 1.36 0.00 46,426.831.000000

Base 510.170000 0.00 1.36 0.00 46,426.83

23 Jun 2011 28 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

151.000 NHDM Local 481.343100 0.00 2.26 0.00 72,685.071.000000

Base 481.343100 0.00 2.26 0.00 72,685.07

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

181.000 NHEU Local 482.970000 0.00 0.21 0.00 87,417.781.000000

Base 482.970000 0.00 0.21 0.00 87,417.78

741503403 Total

5.53 0.000.00593.000 Local 293,740.38

Base 0.00 5.53 0.00 293,740.38

COMMON STOCK USD.0174153Q102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PRIDE INTERNATIONAL INC

730.000 NHEU Local 43.316600 0.00 7.30 0.00 31,628.421.000000

Base 43.316600 0.00 7.30 0.00 31,628.42
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COMMON STOCK USD.0174157K846 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPRIMEDIA INC

600.000 NHHZ Local 7.110000 0.00 0.72 0.00 4,266.721.000000

Base 7.110000 0.00 0.72 0.00 4,266.72

COMMON STOCK74164M108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPRIMERICA INC

1,190.000 NHHZ Local 20.790000 0.00 1.43 0.00 24,741.531.000000

Base 20.790000 0.00 1.43 0.00 24,741.53

COMMON STOCK USD.0174267C106 14 Apr 2011 19 Apr 2011 USD/DTC 0.01KNIGHT DIRECT LLCPROASSURANCE CORP

500.000 NHDX Local 62.344800 0.00 3.50 0.00 31,175.901.000000

Base 62.344800 0.00 3.50 0.00 31,175.90

15 Apr 2011 20 Apr 2011 USD/DTC 0.01KNIGHT DIRECT LLC

200.000 NHDX Local 62.331300 0.00 1.40 0.00 12,467.661.000000

Base 62.331300 0.00 1.40 0.00 12,467.66

18 Apr 2011 21 Apr 2011 USD/DTC 0.01KNIGHT DIRECT LLC

500.000 NHDX Local 62.439800 0.00 3.50 0.00 31,223.401.000000

Base 62.439800 0.00 3.50 0.00 31,223.40

05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

60.000 NHHZ Local 66.788700 0.00 0.90 0.00 4,008.221.000000

Base 66.788700 0.00 0.90 0.00 4,008.22

74267C106 Total

9.30 0.000.001,260.000 Local 78,875.18

Base 0.00 9.30 0.00 78,875.18

COMMON STOCK USD1.742718109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PROCTER + GAMBLE CO/THE

620.000 NHEU Local 62.159700 0.00 6.20 0.00 38,545.211.000000

Base 62.159700 0.00 6.20 0.00 38,545.21



Prepared by State StreetPage 568

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHHY Local 63.747200 0.00 10.35 0.00 43,995.921.000000

Base 63.747200 0.00 10.35 0.00 43,995.92

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

720.000 NHDM Local 67.190000 0.00 10.80 0.00 48,387.601.000000

Base 67.190000 0.00 10.80 0.00 48,387.60

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

810.000 NHHY Local 66.236200 0.00 12.15 0.00 53,663.471.000000

Base 66.236200 0.00 12.15 0.00 53,663.47

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,020.000 NHEU Local 62.590000 0.00 1.22 0.00 63,843.021.000000

Base 62.590000 0.00 1.22 0.00 63,843.02

742718109 Total

40.72 0.000.003,860.000 Local 248,435.22

Base 0.00 40.72 0.00 248,435.22

COMMON STOCK NPV742962103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPRIVATEBANCORP INC

750.000 NHHZ Local 13.250000 0.00 0.90 0.00 9,938.401.000000

Base 13.250000 0.00 0.90 0.00 9,938.40

COMMON STOCK USD.01743312100 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROGRESS SOFTWARE CORP

1,620.000 NHDU Local 28.087100 0.00 32.40 0.00 45,533.501.000000

Base 28.087100 0.00 32.40 0.00 45,533.50

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,700.000 NHHZ Local 23.340000 0.00 4.44 0.00 86,362.441.000000

Base 23.340000 0.00 4.44 0.00 86,362.44
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743312100 Total

36.84 0.000.005,320.000 Local 131,895.94

Base 0.00 36.84 0.00 131,895.94

REIT USD.0174340W103 03 Jun 2011 USD/DTCMERGER NON CASHPROLOGIS INC

3,080.000 NHEU Local 13.297811 0.00 0.00 0.00 40,957.261.000000

Base 13.297811 0.00 0.00 0.00 40,957.26

03 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-3,080.000 NHEU Local 13.297811 0.00 0.00 0.00 -40,957.261.000000

Base 13.297811 0.00 0.00 0.00 -40,957.26

03 Jun 2011 USD/DTCMERGER NON CASH

40,470.000 NHHY Local 11.205565 0.00 0.00 0.00 453,489.221.000000

Base 11.205565 0.00 0.00 0.00 453,489.22

03 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-40,470.000 NHHY Local 11.205565 0.00 0.00 0.00 -453,489.221.000000

Base 11.205565 0.00 0.00 0.00 -453,489.22

03 Jun 2011 03 Jun 2011 USD/DTCMERGER NON CASH

13,471.459 NHDM Local 37.934575 0.00 0.00 0.00 511,034.081.000000

Base 37.934575 0.00 0.00 0.00 511,034.08

03 Jun 2011 03 Jun 2011 USD/DTCMERGER NON CASH

1,374.912 NHEU Local 29.789004 0.00 0.00 0.00 40,957.261.000000

Base 29.789004 0.00 0.00 0.00 40,957.26

03 Jun 2011 03 Jun 2011 USD/DTCMERGER NON CASH

18,065.808 NHHY Local 25.102072 0.00 0.00 0.00 453,489.221.000000

Base 25.102072 0.00 0.00 0.00 453,489.22



Prepared by State StreetPage 570

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

9,760.000 NHDM Local 33.808500 0.00 146.40 0.00 330,117.361.000000

Base 33.808500 0.00 146.40 0.00 330,117.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHHY Local 34.160000 0.00 0.48 0.00 13,664.481.000000

Base 34.160000 0.00 0.48 0.00 13,664.48

74340W103 Total

146.88 0.000.0043,072.179 Local 1,349,262.40

Base 0.00 146.88 0.00 1,349,262.40

REIT USD.01743410102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PROLOGIS

1,360.000 NHEU Local 15.990000 0.00 13.60 0.00 21,760.001.000000

Base 15.990000 0.00 13.60 0.00 21,760.00

COMMON STOCK74348T102 31 Mar 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIVPROSPECT CAPITAL CORP

-101.000 NHHZ Local 12.118019 0.00 0.00 0.00 -1,223.921.000000

Base 12.118019 0.00 0.00 0.00 -1,223.92

31 Mar 2011 31 Mar 2011 USD/DTCAUTREPAT-STK/$ DIV

1.060 NHHZ Local 12.122641 0.00 0.00 0.00 12.851.000000

Base 12.122641 0.00 0.00 0.00 12.85

05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,050.000 NHHZ Local 11.846600 0.00 15.75 0.00 12,454.681.000000

Base 11.846600 0.00 15.75 0.00 12,454.68

29 Apr 2011 02 May 2011 USD/DTCAUTREPAT-STK/$ DIV

6.486 NHHZ Local 12.010484 0.00 0.00 0.00 77.901.000000

Base 12.010484 0.00 0.00 0.00 77.90
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31 May 2011 01 Jun 2011 USD/DTCAUTREPAT-STK/$ DIV

6.747 NHHZ Local 11.548836 0.00 0.00 0.00 77.921.000000

Base 11.548836 0.00 0.00 0.00 77.92

24 Jun 2011 28 Jun 2011 USD/DTCAUTREPAT-STK/$ DIV

42.188 NHHZ Local 10.139850 0.00 0.00 0.00 427.781.000000

Base 10.139850 0.00 0.00 0.00 427.78

74348T102 Total

15.75 0.000.001,005.481 Local 11,827.21

Base 0.00 15.75 0.00 11,827.21

COMMON STOCK743815102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPROVIDENCE SERVICE CORP

1,400.000 NHHZ Local 12.200000 0.00 1.68 0.00 17,081.681.000000

Base 12.200000 0.00 1.68 0.00 17,081.68

COMMON STOCK USD.0174386T105 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROVIDENT FINANCIAL SERVICES

1,050.000 NHDU Local 14.114500 0.00 21.00 0.00 14,841.231.000000

Base 14.114500 0.00 21.00 0.00 14,841.23

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

8,560.000 NHDU Local 14.060000 0.00 148.94 0.00 120,502.541.000000

Base 14.060000 0.00 148.94 0.00 120,502.54

74386T105 Total

169.94 0.000.009,610.000 Local 135,343.77

Base 0.00 169.94 0.00 135,343.77

COMMON STOCK USD.01744320102 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PRUDENTIAL FINANCIAL INC

700.000 NHDM Local 63.427100 0.00 10.50 0.00 44,409.471.000000

Base 63.427100 0.00 10.50 0.00 44,409.47
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHHY Local 63.620000 0.00 4.65 0.00 19,726.851.000000

Base 63.620000 0.00 4.65 0.00 19,726.85

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

270.000 NHHY Local 59.710000 0.00 0.32 0.00 16,122.021.000000

Base 59.710000 0.00 0.32 0.00 16,122.02

744320102 Total

15.47 0.000.001,280.000 Local 80,258.34

Base 0.00 15.47 0.00 80,258.34

REIT USD.174460D109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.PUBLIC STORAGE

490.000 NHEU Local 111.062900 0.00 4.90 0.00 54,425.721.000000

Base 111.062900 0.00 4.90 0.00 54,425.72

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

437.000 NHEU Local 110.730000 0.00 0.52 0.00 48,389.531.000000

Base 110.730000 0.00 0.52 0.00 48,389.53

74460D109 Total

5.42 0.000.00927.000 Local 102,815.25

Base 0.00 5.42 0.00 102,815.25

COMMON STOCK747301109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQUAD GRAPHICS INC

3,100.000 NHHZ Local 38.010000 0.00 3.72 0.00 117,834.721.000000

Base 38.010000 0.00 3.72 0.00 117,834.72

COMMON STOCK USD.0174733V100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCQEP RESOURCES INC

8,100.000 NHEU Local 40.520000 0.00 9.72 0.00 328,221.721.000000

Base 40.520000 0.00 9.72 0.00 328,221.72
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COMMON STOCK747525103 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUALCOMM INC

9,000.000 NHEU Local 54.830000 0.00 0.00 0.00 493,470.001.000000

Base 54.830000 0.00 0.00 0.00 493,470.00

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,540.000 NHDM Local 53.390000 0.00 38.10 0.00 135,648.701.000000

Base 53.390000 0.00 38.10 0.00 135,648.70

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,580.000 NHDM Local 54.066600 0.00 38.70 0.00 139,530.531.000000

Base 54.066600 0.00 38.70 0.00 139,530.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,530.000 NHEU Local 54.190000 0.00 4.23 0.00 191,294.931.000000

Base 54.190000 0.00 4.23 0.00 191,294.93

747525103 Total

81.03 0.000.0017,650.000 Local 959,944.16

Base 0.00 81.03 0.00 959,944.16

COMMON STOCK NPV74756M102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQUALITY DISTRIBUTION INC

500.000 NHHZ Local 12.800000 0.00 0.60 0.00 6,400.601.000000

Base 12.800000 0.00 0.60 0.00 6,400.60

COMMON STOCK USD.01747619104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQUANEX BUILDING PRODUCTS

870.000 NHHZ Local 15.900000 0.00 1.04 0.00 13,834.041.000000

Base 15.900000 0.00 1.04 0.00 13,834.04

COMMON STOCK USD.01747906204 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQUANTUM CORP

28,130.000 NHHZ Local 3.160000 0.00 33.76 0.00 88,924.561.000000

Base 3.160000 0.00 33.76 0.00 88,924.56
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COMMON STOCK USD.0174834L100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.QUEST DIAGNOSTICS INC

410.000 NHEU Local 57.677800 0.00 4.10 0.00 23,652.001.000000

Base 57.677800 0.00 4.10 0.00 23,652.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,050.000 NHEU Local 59.410000 0.00 2.46 0.00 121,792.961.000000

Base 59.410000 0.00 2.46 0.00 121,792.96

74834L100 Total

6.56 0.000.002,460.000 Local 145,444.96

Base 0.00 6.56 0.00 145,444.96

COMMON STOCK NPV74834T103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQUEST SOFTWARE INC

5,000.000 NHHZ Local 22.200000 0.00 6.00 0.00 111,006.001.000000

Base 22.200000 0.00 6.00 0.00 111,006.00

COMMON STOCK74874Q100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQUINSTREET INC

3,320.000 NHHZ Local 12.460000 0.00 3.98 0.00 41,371.181.000000

Base 12.460000 0.00 3.98 0.00 41,371.18

REIT USD.01749227104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RAIT FINANCIAL TRUST

2,030.000 NHHZ Local 2.221800 0.00 30.45 0.00 4,540.701.000000

Base 2.221800 0.00 30.45 0.00 4,540.70

COMMON STOCK USD1.749607107 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RLI CORP

70.000 NHHZ Local 59.185300 0.00 1.05 0.00 4,144.021.000000

Base 59.185300 0.00 1.05 0.00 4,144.02

REIT74965L101 01 Jun 2011 01 Jun 2011 USD/DTCSTOCK DISTRIBUTIONRLJ LODGING TRUST

1,035,092.000 NHEJ Local 18.250000 0.00 0.00 0.00 18,890,429.001.000000

Base 18.250000 0.00 0.00 0.00 18,890,429.00
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,800.000 NHHZ Local 17.070000 0.00 4.56 0.00 64,870.561.000000

Base 17.070000 0.00 4.56 0.00 64,870.56

74965L101 Total

4.56 0.000.001,038,892.000 Local 18,955,299.56

Base 0.00 4.56 0.00 18,955,299.56

COMMON STOCK USD.1749660106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRPC INC

18,490.000 NHEU Local 22.540000 0.00 22.18 0.00 416,786.781.000000

Base 22.540000 0.00 22.18 0.00 416,786.78

COMMON STOCK USD.01749685103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRPM INTERNATIONAL INC

4,740.000 NHHY Local 22.320000 0.00 5.68 0.00 105,802.481.000000

Base 22.320000 0.00 5.68 0.00 105,802.48

COMMON STOCK NPV74972L102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRSC HOLDINGS INC

2,500.000 NHHZ Local 10.890000 0.00 3.00 0.00 27,228.001.000000

Base 10.890000 0.00 3.00 0.00 27,228.00

COMMON STOCK NPV749941100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRF MICRO DEVICES INC

33,900.000 NHHZ Local 5.910000 0.00 40.68 0.00 200,389.681.000000

Base 5.910000 0.00 40.68 0.00 200,389.68

COMMON STOCK750086100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRACKSPACE HOSTING INC

6,010.000 NHEU Local 40.480000 0.00 7.21 0.00 243,292.011.000000

Base 40.480000 0.00 7.21 0.00 243,292.01

COMMON STOCK NPV750459109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRADISYS CORP

1,720.000 NHHZ Local 7.250000 0.00 2.06 0.00 12,472.061.000000

Base 7.250000 0.00 2.06 0.00 12,472.06
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COMMON STOCK USD.0175281A109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.RANGE RESOURCES CORP

550.000 NHEU Local 58.211600 0.00 5.50 0.00 32,021.881.000000

Base 58.211600 0.00 5.50 0.00 32,021.88

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,230.000 NHDM Local 51.940700 0.00 18.45 0.00 63,905.511.000000

Base 51.940700 0.00 18.45 0.00 63,905.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 52.280000 0.00 0.36 0.00 15,684.361.000000

Base 52.280000 0.00 0.36 0.00 15,684.36

75281A109 Total

24.31 0.000.002,080.000 Local 111,611.75

Base 0.00 24.31 0.00 111,611.75

REIT NPV754907103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRAYONIER INC

3,300.000 NHEU Local 63.010000 0.00 3.96 0.00 207,936.961.000000

Base 63.010000 0.00 3.96 0.00 207,936.96

COMMON STOCK USD.0175524B104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRBC BEARINGS INC

620.000 NHHZ Local 37.210000 0.00 0.74 0.00 23,070.941.000000

Base 37.210000 0.00 0.74 0.00 23,070.94

REIT USD1.756109104 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.REALTY INCOME CORP

710.000 NHHY Local 35.198100 0.00 10.65 0.00 25,001.301.000000

Base 35.198100 0.00 10.65 0.00 25,001.30

COMMON STOCK756577102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.RED HAT INC

670.000 NHEU Local 46.224800 0.00 6.70 0.00 30,977.321.000000

Base 46.224800 0.00 6.70 0.00 30,977.32
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 45.030000 0.00 0.60 0.00 22,515.601.000000

Base 45.030000 0.00 0.60 0.00 22,515.60

756577102 Total

7.30 0.000.001,170.000 Local 53,492.92

Base 0.00 7.30 0.00 53,492.92

REIT USD.01758075402 01 Apr 2011 06 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.REDWOOD TRUST INC

9,666.000 NHDU Local 15.510100 0.00 193.32 0.00 150,113.951.000000

Base 15.510100 0.00 193.32 0.00 150,113.95

04 Apr 2011 07 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

18,714.000 NHDU Local 15.529200 0.00 93.57 0.00 290,707.021.000000

Base 15.529200 0.00 93.57 0.00 290,707.02

05 Apr 2011 08 Apr 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

10,740.000 NHDU Local 15.632600 0.00 214.80 0.00 168,108.921.000000

Base 15.632600 0.00 214.80 0.00 168,108.92

06 Apr 2011 11 Apr 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

6,866.000 NHDU Local 15.747500 0.00 137.32 0.00 108,259.661.000000

Base 15.747500 0.00 137.32 0.00 108,259.66

05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

240.000 NHHZ Local 15.482400 0.00 3.60 0.00 3,719.381.000000

Base 15.482400 0.00 3.60 0.00 3,719.38

758075402 Total

642.61 0.000.0046,226.000 Local 720,908.93

Base 0.00 642.61 0.00 720,908.93
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COMMON STOCK USD.01758750103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.REGAL BELOIT CORP

150.000 NHEU Local 75.190900 0.00 1.50 0.00 11,280.141.000000

Base 75.190900 0.00 1.50 0.00 11,280.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,200.000 NHHY Local 63.570000 0.00 2.64 0.00 139,856.641.000000

Base 63.570000 0.00 2.64 0.00 139,856.64

29 Jun 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

946.000 NHEX Local 65.577600 0.00 37.84 0.00 62,074.251.000000

Base 65.577600 0.00 37.84 0.00 62,074.25

758750103 Total

41.98 0.000.003,296.000 Local 213,211.03

Base 0.00 41.98 0.00 213,211.03

COMMON STOCK75886F107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.REGENERON PHARMACEUTICALS

290.000 NHEU Local 44.857200 0.00 2.90 0.00 13,011.491.000000

Base 44.857200 0.00 2.90 0.00 13,011.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

240.000 NHEU Local 52.890000 0.00 0.28 0.00 12,693.881.000000

Base 52.890000 0.00 0.28 0.00 12,693.88

75886F107 Total

3.18 0.000.00530.000 Local 25,705.37

Base 0.00 3.18 0.00 25,705.37

COMMON STOCK USD.0175968L105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRENAISSANCE LEARNING INC

1,200.000 NHHZ Local 11.780000 0.00 1.44 0.00 14,137.441.000000

Base 11.780000 0.00 1.44 0.00 14,137.44
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COMMON STOCK USD.01760759100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCREPUBLIC SERVICES INC

6,250.000 NHHY Local 30.490000 0.00 7.50 0.00 190,570.001.000000

Base 30.490000 0.00 7.50 0.00 190,570.00

COMMON STOCK761152107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.RESMED INC

680.000 NHEU Local 29.930100 0.00 6.80 0.00 20,359.271.000000

Base 29.930100 0.00 6.80 0.00 20,359.27

20 Apr 2011 26 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

68,400.000 NHDZ Local 33.103700 0.00 2,736.00 0.00 2,267,029.081.000000

Base 33.103700 0.00 2,736.00 0.00 2,267,029.08

29 Apr 2011 04 May 2011 USD/DTC 0.02LIQUIDNETINC

13,916.000 NHDZ Local 31.975000 0.00 278.32 0.00 445,242.421.000000

Base 31.975000 0.00 278.32 0.00 445,242.42

29 Apr 2011 04 May 2011 USD/DTC 0.04BMO CAPITAL MARKETS

41,749.000 NHDZ Local 31.850900 0.00 1,669.96 0.00 1,331,413.181.000000

Base 31.850900 0.00 1,669.96 0.00 1,331,413.18

05 May 2011 10 May 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

16,735.000 NHDZ Local 31.783100 0.00 669.40 0.00 532,559.581.000000

Base 31.783100 0.00 669.40 0.00 532,559.58

761152107 Total

5,360.48 0.000.00141,480.000 Local 4,596,603.53

Base 0.00 5,360.48 0.00 4,596,603.53

COMMON STOCK76116A108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RESOLUTE ENERGY CORP

470.000 NHHZ Local 16.617900 0.00 7.05 0.00 7,817.461.000000

Base 16.617900 0.00 7.05 0.00 7,817.46
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REIT USD.00176120W302 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RESOURCE CAPITAL CORP

1,750.000 NHHZ Local 6.435700 0.00 26.25 0.00 11,288.731.000000

Base 6.435700 0.00 26.25 0.00 11,288.73

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

900.000 NHHZ Local 6.580000 0.00 1.08 0.00 5,923.081.000000

Base 6.580000 0.00 1.08 0.00 5,923.08

76120W302 Total

27.33 0.000.002,650.000 Local 17,211.81

Base 0.00 27.33 0.00 17,211.81

COMMON STOCK USD.0176122Q105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRESOURCES CONNECTION INC

6,300.000 NHHZ Local 12.150000 0.00 7.56 0.00 76,552.561.000000

Base 12.150000 0.00 7.56 0.00 76,552.56

COMMON STOCK761505205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETREVETT MINERALS INC

1,500.000 NHHZ Local 4.440000 0.00 1.80 0.00 6,661.801.000000

Base 4.440000 0.00 1.80 0.00 6,661.80

COMMON STOCK USD.01761525609 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETREVLON INC CLASS A

700.000 NHHZ Local 15.670000 0.00 0.84 0.00 10,969.841.000000

Base 15.670000 0.00 0.84 0.00 10,969.84

COMMON STOCK761713106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCREYNOLDS AMERICAN INC

6,000.000 NHEU Local 37.060000 0.00 7.20 0.00 222,367.201.000000

Base 37.060000 0.00 7.20 0.00 222,367.20

LIMITED PARTNERSHIP761996933 26 Apr 2011 26 Apr 2011 USD/BOSCAPITAL CALLRESOLUTE FUND II

415,622.000 NHEL Local 1.000000 0.00 0.00 0.00 415,622.001.000000

Base 1.000000 0.00 0.00 0.00 415,622.00
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16 Jun 2011 16 Jun 2011 USD/BOSCAPITAL CALL

2,482,529.000 NHEL Local 1.000000 0.00 0.00 0.00 2,482,529.001.000000

Base 1.000000 0.00 0.00 0.00 2,482,529.00

761996933 Total

0.00 0.000.002,898,151.000 Local 2,898,151.00

Base 0.00 0.00 0.00 2,898,151.00

COMMON STOCK USD.05763165107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRICHARDSON ELEC LTD

600.000 NHHZ Local 13.050000 0.00 0.72 0.00 7,830.721.000000

Base 13.050000 0.00 0.72 0.00 7,830.72

COMMON STOCK766559603 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRIGEL PHARMACEUTICALS INC

2,230.000 NHHZ Local 8.360000 0.00 2.68 0.00 18,645.481.000000

Base 8.360000 0.00 2.68 0.00 18,645.48

COMMON STOCK766582100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.RIGNET INC

540.000 NHHZ Local 19.163300 0.00 8.10 0.00 10,356.281.000000

Base 19.163300 0.00 8.10 0.00 10,356.28

COMMON STOCK USD1.767754104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RITE AID CORP

3,530.000 NHHZ Local 1.159600 0.00 52.95 0.00 4,146.341.000000

Base 1.159600 0.00 52.95 0.00 4,146.34

COMMON STOCK768573107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRIVERBED TECHNOLOGY INC

8,960.000 NHEU Local 34.880000 0.00 10.75 0.00 312,535.551.000000

Base 34.880000 0.00 10.75 0.00 312,535.55

COMMON STOCK USD.0176973Q105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETROADRUNNER TRANSPORTATION SY

600.000 NHHZ Local 14.840000 0.00 0.72 0.00 8,904.721.000000

Base 14.840000 0.00 0.72 0.00 8,904.72
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COMMON STOCK NPV770196103 13 Apr 2011 18 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCROBBINS + MYERS INC

6,370.000 NHDU Local 40.345400 0.00 31.85 0.00 257,032.051.000000

Base 40.345400 0.00 31.85 0.00 257,032.05

14 Apr 2011 19 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,280.000 NHDU Local 40.215600 0.00 21.40 0.00 172,144.171.000000

Base 40.215600 0.00 21.40 0.00 172,144.17

15 Apr 2011 20 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,940.000 NHDU Local 40.612800 0.00 29.70 0.00 241,269.731.000000

Base 40.612800 0.00 29.70 0.00 241,269.73

18 Apr 2011 21 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

12,930.000 NHDU Local 39.834100 0.00 64.65 0.00 515,119.561.000000

Base 39.834100 0.00 64.65 0.00 515,119.56

770196103 Total

147.60 0.000.0029,520.000 Local 1,185,565.51

Base 0.00 147.60 0.00 1,185,565.51

COMMON STOCK770323103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ROBERT HALF INTL INC

440.000 NHEU Local 31.064800 0.00 4.40 0.00 13,672.911.000000

Base 31.064800 0.00 4.40 0.00 13,672.91

23 Jun 2011 28 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

817.000 NHIB Local 25.883600 0.00 24.51 0.00 21,171.411.000000

Base 25.883600 0.00 24.51 0.00 21,171.41

770323103 Total

28.91 0.000.001,257.000 Local 34,844.32

Base 0.00 28.91 0.00 34,844.32
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COMMON STOCK USD.01772739207 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCROCK TENN COMPANY  CL A

4,040.000 NHEU Local 64.230000 0.00 4.84 0.00 259,494.041.000000

Base 64.230000 0.00 4.84 0.00 259,494.04

COMMON STOCK USD1.773903109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ROCKWELL AUTOMATION INC

400.000 NHEU Local 96.350000 0.00 4.00 0.00 38,544.001.000000

Base 96.350000 0.00 4.00 0.00 38,544.00

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,110.000 NHDM Local 93.999200 0.00 16.65 0.00 104,355.761.000000

Base 93.999200 0.00 16.65 0.00 104,355.76

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

260.000 NHEU Local 80.620000 0.00 0.31 0.00 20,961.511.000000

Base 80.620000 0.00 0.31 0.00 20,961.51

773903109 Total

20.96 0.000.001,770.000 Local 163,861.27

Base 0.00 20.96 0.00 163,861.27

LIMITED PARTNERSHIP 773990957 01 Jun 2011 01 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTROCK CREEK GROUP

6,372,228.420 NHFZ Local 1.000000 0.00 0.00 0.00 6,372,228.421.000000

Base 1.000000 0.00 0.00 0.00 6,372,228.42

COMMON STOCK NPV774188106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETROCKVILLE FINANCIAL INC

2,300.000 NHHZ Local 9.960000 0.00 2.76 0.00 22,910.761.000000

Base 9.960000 0.00 2.76 0.00 22,910.76

COMMON STOCK USD.01774341101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ROCKWELL COLLINS INC

390.000 NHEU Local 65.281100 0.00 3.90 0.00 25,463.531.000000

Base 65.281100 0.00 3.90 0.00 25,463.53
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,250.000 NHEU Local 60.190000 0.00 5.10 0.00 255,812.601.000000

Base 60.190000 0.00 5.10 0.00 255,812.60

774341101 Total

9.00 0.000.004,640.000 Local 281,276.13

Base 0.00 9.00 0.00 281,276.13

COMMON STOCK USD.01774415103 13 Apr 2011 13 Apr 2011 USD/DTCSTOCK DISTRIBUTIONROCKWOOD HOLDINGS INC

9,043.000 NHEL Local 49.526667 0.00 0.00 0.00 447,869.651.000000

Base 49.526667 0.00 0.00 0.00 447,869.65

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,790.000 NHEU Local 51.810000 0.00 4.54 0.00 196,364.441.000000

Base 51.810000 0.00 4.54 0.00 196,364.44

774415103 Total

4.54 0.000.0012,833.000 Local 644,234.09

Base 0.00 4.54 0.00 644,234.09

COMMON STOCK USD.01776696106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ROPER INDUSTRIES INC

440.000 NHEU Local 88.209100 0.00 4.40 0.00 38,816.401.000000

Base 88.209100 0.00 4.40 0.00 38,816.40

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

610.000 NHDM Local 87.087500 0.00 9.15 0.00 53,132.531.000000

Base 87.087500 0.00 9.15 0.00 53,132.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

220.000 NHEU Local 81.040000 0.00 0.26 0.00 17,829.061.000000

Base 81.040000 0.00 0.26 0.00 17,829.06
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776696106 Total

13.81 0.000.001,270.000 Local 109,777.99

Base 0.00 13.81 0.00 109,777.99

COMMON STOCK777780107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETROSETTA STONE INC

1,500.000 NHHZ Local 14.290000 0.00 1.80 0.00 21,436.801.000000

Base 14.290000 0.00 1.80 0.00 21,436.80

COMMON STOCK USD.01778296103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ROSS STORES INC

580.000 NHEU Local 71.357200 0.00 5.80 0.00 41,392.981.000000

Base 71.357200 0.00 5.80 0.00 41,392.98

13 Jun 2011 16 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

10,155.000 NHEZ Local 76.503300 0.00 304.65 0.00 777,195.661.000000

Base 76.503300 0.00 304.65 0.00 777,195.66

778296103 Total

310.45 0.000.0010,735.000 Local 818,588.64

Base 0.00 310.45 0.00 818,588.64

COMMON STOCK779376102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ROVI CORP

380.000 NHEU Local 52.760500 0.00 3.80 0.00 20,052.791.000000

Base 52.760500 0.00 3.80 0.00 20,052.79

06 Apr 2011 11 Apr 2011 USD/DTC 0.05BNY CONVERGEX

1,585.000 NHIB Local 52.370000 0.00 79.25 0.00 83,085.701.000000

Base 52.370000 0.00 79.25 0.00 83,085.70

22 Jun 2011 27 Jun 2011 USD/DTC 0.03PULSE TRADING LLC

4,430.000 NHDY Local 55.837700 0.00 132.90 0.00 247,493.911.000000

Base 55.837700 0.00 132.90 0.00 247,493.91
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 54.990000 0.00 0.60 0.00 27,495.601.000000

Base 54.990000 0.00 0.60 0.00 27,495.60

779376102 Total

216.55 0.000.006,895.000 Local 378,128.00

Base 0.00 216.55 0.00 378,128.00

COMMON STOCK779382100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ROWAN COMPANIES INC

360.000 NHEU Local 44.520600 0.00 3.60 0.00 16,031.021.000000

Base 44.520600 0.00 3.60 0.00 16,031.02

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,280.000 NHEU Local 35.920000 0.00 1.53 0.00 45,979.131.000000

Base 35.920000 0.00 1.53 0.00 45,979.13

779382100 Total

5.13 0.000.001,640.000 Local 62,010.15

Base 0.00 5.13 0.00 62,010.15

COMMON STOCK USD.01780287108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCROYAL GOLD INC

2,700.000 NHEU Local 57.200000 0.00 3.24 0.00 154,443.241.000000

Base 57.200000 0.00 3.24 0.00 154,443.24

COMMON STOCK NPV781258108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RUDDICK CORP

90.000 NHHZ Local 41.514300 0.00 1.35 0.00 3,737.641.000000

Base 41.514300 0.00 1.35 0.00 3,737.64

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

110.000 NHHZ Local 42.810000 0.00 0.13 0.00 4,709.231.000000

Base 42.810000 0.00 0.13 0.00 4,709.23
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781258108 Total

1.48 0.000.00200.000 Local 8,446.87

Base 0.00 1.48 0.00 8,446.87

COMMON STOCK781270103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRUDOLPH TECHNOLOGIES INC

4,300.000 NHHZ Local 10.490000 0.00 5.16 0.00 45,112.161.000000

Base 10.490000 0.00 5.16 0.00 45,112.16

COMMON STOCK USD.01783332109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRUTH S HOSPITALITY GROUP INC

4,010.000 NHHZ Local 5.430000 0.00 4.81 0.00 21,779.111.000000

Base 5.430000 0.00 4.81 0.00 21,779.11

COMMON STOCK USD.5783549108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRYDER SYSTEM INC

2,000.000 NHHY Local 52.750000 0.00 2.40 0.00 105,502.401.000000

Base 52.750000 0.00 2.40 0.00 105,502.40

COMMON STOCK USD2.5783859101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETS + T BANCORP INC

280.000 NHHZ Local 17.710000 0.00 0.34 0.00 4,959.141.000000

Base 17.710000 0.00 0.34 0.00 4,959.14

COMMON STOCK USD.0178388J106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SBA COMMUNICATIONS CORP CL A

530.000 NHEU Local 39.943000 0.00 5.30 0.00 21,175.091.000000

Base 39.943000 0.00 5.30 0.00 21,175.09

COMMON STOCK78390X101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSAIC INC

13,850.000 NHHY Local 16.550000 0.00 16.62 0.00 229,234.121.000000

Base 16.550000 0.00 16.62 0.00 229,234.12

COMMON STOCK USD2.578401V102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SCBT FINANCIAL CORP

150.000 NHHZ Local 30.233700 0.00 2.25 0.00 4,537.311.000000

Base 30.233700 0.00 2.25 0.00 4,537.31
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COMMON STOCK USD.01784117103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SEI INVESTMENTS COMPANY

700.000 NHEU Local 24.102900 0.00 7.00 0.00 16,879.031.000000

Base 24.102900 0.00 7.00 0.00 16,879.03

ADR78440P108 04 May 2011 09 May 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSK TELECOM CO LTD ADR

12,238.000 NHHJ Local 19.368300 0.00 183.57 0.00 237,212.831.000000

Base 19.368300 0.00 183.57 0.00 237,212.83

COMMON STOCK USD.278442P106 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SLM CORP

3,310.000 NHHY Local 14.812300 0.00 49.65 0.00 49,078.361.000000

Base 14.812300 0.00 49.65 0.00 49,078.36

COMMON STOCK USD.0178454L100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SM ENERGY CO

200.000 NHEU Local 76.205000 0.00 2.00 0.00 15,243.001.000000

Base 76.205000 0.00 2.00 0.00 15,243.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 65.380000 0.00 0.36 0.00 19,614.361.000000

Base 65.380000 0.00 0.36 0.00 19,614.36

78454L100 Total

2.36 0.000.00500.000 Local 34,857.36

Base 0.00 2.36 0.00 34,857.36

COMMON STOCK USD10.784635104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SPX CORP

260.000 NHEU Local 80.342300 0.00 2.60 0.00 20,891.601.000000

Base 80.342300 0.00 2.60 0.00 20,891.60

23 Jun 2011 28 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

519.000 NHIB Local 77.808000 0.00 5.19 0.00 40,387.541.000000

Base 77.808000 0.00 5.19 0.00 40,387.54
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

290.000 NHEU Local 79.240000 0.00 0.34 0.00 22,979.941.000000

Base 79.240000 0.00 0.34 0.00 22,979.94

784635104 Total

8.13 0.000.001,069.000 Local 84,259.08

Base 0.00 8.13 0.00 84,259.08

COMMON STOCK78467J100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSS+C TECHNOLOGIES HOLDINGS

3,500.000 NHHZ Local 19.030000 0.00 4.20 0.00 66,609.201.000000

Base 19.030000 0.00 4.20 0.00 66,609.20

COMMON STOCK USD.0178478V100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTR HOLDINGS INC

4,140.000 NHHZ Local 14.330000 0.00 4.97 0.00 59,331.171.000000

Base 14.330000 0.00 4.97 0.00 59,331.17

COMMON STOCK78486Q101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SVB FINANCIAL GROUP

60.000 NHHZ Local 59.190800 0.00 0.90 0.00 3,552.351.000000

Base 59.190800 0.00 0.90 0.00 3,552.35

COMMON STOCK NPV78505P100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SXC HEALTH SOLUTIONS CORP

290.000 NHEU Local 54.260000 0.00 2.90 0.00 15,738.301.000000

Base 54.260000 0.00 2.90 0.00 15,738.30

COMMON STOCK USD.1786449207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSAFEGUARD SCIENTIFICS INC

200.000 NHHZ Local 18.260000 0.00 0.24 0.00 3,652.241.000000

Base 18.260000 0.00 0.24 0.00 3,652.24

COMMON STOCK USD.01786598300 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSAGA COMMUNICATIONS INC CL A

500.000 NHHZ Local 37.000000 0.00 0.60 0.00 18,500.601.000000

Base 37.000000 0.00 0.60 0.00 18,500.60
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COMMON STOCK NPV790148100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCST JOE CO/THE

4,600.000 NHHY Local 19.800000 0.00 5.52 0.00 91,085.521.000000

Base 19.800000 0.00 5.52 0.00 91,085.52

COMMON STOCK USD.1790849103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ST JUDE MEDICAL INC

1,320.000 NHEU Local 52.312200 0.00 13.20 0.00 69,065.301.000000

Base 52.312200 0.00 13.20 0.00 69,065.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

270.000 NHEU Local 46.300000 0.00 0.32 0.00 12,501.321.000000

Base 46.300000 0.00 0.32 0.00 12,501.32

790849103 Total

13.52 0.000.001,590.000 Local 81,566.62

Base 0.00 13.52 0.00 81,566.62

COMMON STOCK79466L302 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SALESFORCE.COM INC

460.000 NHEU Local 135.990700 0.00 4.60 0.00 62,560.321.000000

Base 135.990700 0.00 4.60 0.00 62,560.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,257.000 NHEU Local 143.040000 0.00 1.50 0.00 179,802.781.000000

Base 143.040000 0.00 1.50 0.00 179,802.78

79466L302 Total

6.10 0.000.001,717.000 Local 242,363.10

Base 0.00 6.10 0.00 242,363.10

COMMON STOCK USD.0179546E104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSALLY BEAUTY HOLDINGS INC

5,100.000 NHEU Local 16.850000 0.00 6.12 0.00 85,941.121.000000

Base 16.850000 0.00 6.12 0.00 85,941.12
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COMMON STOCK USD1.800013104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSANDERSON FARMS INC

2,670.000 NHHZ Local 48.260000 0.00 3.20 0.00 128,857.401.000000

Base 48.260000 0.00 3.20 0.00 128,857.40

COMMON STOCK80004C101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SANDISK CORP

850.000 NHEU Local 45.667600 0.00 8.50 0.00 38,825.961.000000

Base 45.667600 0.00 8.50 0.00 38,825.96

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

16,890.000 NHHY Local 38.940000 0.00 20.26 0.00 657,716.861.000000

Base 38.940000 0.00 20.26 0.00 657,716.86

80004C101 Total

28.76 0.000.0017,740.000 Local 696,542.82

Base 0.00 28.76 0.00 696,542.82

COMMON STOCK80007P307 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SANDRIDGE ENERGY INC

950.000 NHEU Local 12.992100 0.00 9.50 0.00 12,352.001.000000

Base 12.992100 0.00 9.50 0.00 12,352.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,700.000 NHEU Local 10.370000 0.00 12.84 0.00 110,971.841.000000

Base 10.370000 0.00 12.84 0.00 110,971.84

80007P307 Total

22.34 0.000.0011,650.000 Local 123,323.84

Base 0.00 22.34 0.00 123,323.84

COMMON STOCK USD.01800907206 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSANMINA SCI CORP

11,030.000 NHHZ Local 9.260000 0.00 13.24 0.00 102,151.041.000000

Base 9.260000 0.00 13.24 0.00 102,151.04
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EXP31DEC2080105N113 11 Apr 2011 11 Apr 2011 USD/DTCMERGERSANOFI AVENTIS RTS

12,773.000 NHEU Local 2.400000 0.00 0.00 0.00 30,655.201.000000

Base 2.400000 0.00 0.00 0.00 30,655.20

11 Apr 2011 27 Apr 2011 USD/DTC16 MERGER

4,840.000 NHHY Local 2.400000 0.00 0.00 0.00 11,616.001.000000

Base 2.400000 0.00 0.00 0.00 11,616.00

80105N113 Total

0.00 0.000.0017,613.000 Local 42,271.20

Base 0.00 0.00 0.00 42,271.20

COMMON STOCK USD.01803111103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SARA LEE CORP

1,230.000 NHEU Local 17.911400 0.00 12.30 0.00 22,043.321.000000

Base 17.911400 0.00 12.30 0.00 22,043.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,940.000 NHEU Local 18.600000 0.00 3.52 0.00 54,687.521.000000

Base 18.600000 0.00 3.52 0.00 54,687.52

803111103 Total

15.82 0.000.004,170.000 Local 76,730.84

Base 0.00 15.82 0.00 76,730.84

COMMON STOCK USD.0180517Q100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSAVIENT PHARMACEUTICALS INC

2,810.000 NHHZ Local 6.740000 0.00 3.37 0.00 18,942.771.000000

Base 6.740000 0.00 3.37 0.00 18,942.77

ADR80585Y308 24 Jun 2011 USD/EURCUSIP CHANGE NON CASHSBERBANK SPONSORED ADR

128,900.000 NHHJ Local 12.132479 0.00 0.00 0.00 1,563,876.641.000000

Base 12.132479 0.00 0.00 0.00 1,563,876.64
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24 Jun 2011 CANCEL USD/EURCUSIP CHANGE NON CASH

-128,900.000 NHHJ Local 12.132479 0.00 0.00 0.00 -1,563,876.641.000000

Base 12.132479 0.00 0.00 0.00 -1,563,876.64

24 Jun 2011 28 Jun 2011 USD/EUR1 CUSIP CHANGE NON CASH

128,900.000 NHHJ Local 12.132479 0.00 0.00 0.00 1,563,876.641.000000

Base 12.132479 0.00 0.00 0.00 1,563,876.64

80585Y308 Total

0.00 0.000.00128,900.000 Local 1,563,876.64

Base 0.00 0.00 0.00 1,563,876.64

COMMON STOCK NPV806037107 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SCANSOURCE INC

710.000 NHDU Local 36.532100 0.00 14.20 0.00 25,951.991.000000

Base 36.532100 0.00 14.20 0.00 25,951.99

COMMON STOCK806373106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSCHAWK INC

1,430.000 NHHZ Local 16.160000 0.00 1.72 0.00 23,110.521.000000

Base 16.160000 0.00 1.72 0.00 23,110.52

COMMON STOCK USD.01806407102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HENRY SCHEIN INC

350.000 NHEU Local 70.608600 0.00 3.50 0.00 24,716.511.000000

Base 70.608600 0.00 3.50 0.00 24,716.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,080.000 NHHY Local 69.520000 0.00 3.69 0.00 214,125.291.000000

Base 69.520000 0.00 3.69 0.00 214,125.29

806407102 Total

7.19 0.000.003,430.000 Local 238,841.80

Base 0.00 7.19 0.00 238,841.80
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COMMON STOCK807863105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSCHOOL SPECIALTY INC

500.000 NHHZ Local 13.860000 0.00 0.60 0.00 6,930.601.000000

Base 13.860000 0.00 0.60 0.00 6,930.60

COMMON STOCK USD.01808513105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SCHWAB (CHARLES) CORP

4,080.000 NHEU Local 18.571700 0.00 40.80 0.00 75,813.341.000000

Base 18.571700 0.00 40.80 0.00 75,813.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,900.000 NHEU Local 15.780000 0.00 2.28 0.00 29,984.281.000000

Base 15.780000 0.00 2.28 0.00 29,984.28

808513105 Total

43.08 0.000.005,980.000 Local 105,797.62

Base 0.00 43.08 0.00 105,797.62

COMMON STOCK USD.1808541106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSCHWEITZER MAUDUIT INTL INC

2,400.000 NHHZ Local 53.700000 0.00 2.88 0.00 128,882.881.000000

Base 53.700000 0.00 2.88 0.00 128,882.88

COMMON STOCK USD.01810186106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SCOTTS MIRACLE GRO CO CL A

210.000 NHEU Local 58.445700 0.00 2.10 0.00 12,275.701.000000

Base 58.445700 0.00 2.10 0.00 12,275.70

COMMON STOCK USD.01811065101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SCRIPPS NETWORKS INTER CL A

420.000 NHEU Local 50.681800 0.00 4.20 0.00 21,290.561.000000

Base 50.681800 0.00 4.20 0.00 21,290.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

330.000 NHEU Local 47.360000 0.00 0.39 0.00 15,629.191.000000

Base 47.360000 0.00 0.39 0.00 15,629.19
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811065101 Total

4.59 0.000.00750.000 Local 36,919.75

Base 0.00 4.59 0.00 36,919.75

COMMON STOCK USD.1811707306 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSEACOAST BANKING CORP/FL

9,930.000 NHHZ Local 1.490000 0.00 11.92 0.00 14,807.621.000000

Base 1.490000 0.00 11.92 0.00 14,807.62

COMMON STOCK USD.01812139301 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSEALY CORP

2,490.000 NHHZ Local 2.400000 0.00 2.99 0.00 5,978.991.000000

Base 2.400000 0.00 2.99 0.00 5,978.99

COMMON STOCK81663A105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSEMGROUP CORP CLASS A

5,700.000 NHHZ Local 25.730000 0.00 6.84 0.00 146,667.841.000000

Base 25.730000 0.00 6.84 0.00 146,667.84

COMMON STOCK USD.01816850101 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SEMTECH CORP

5,200.000 NHDU Local 28.311700 0.00 104.00 0.00 147,324.841.000000

Base 28.311700 0.00 104.00 0.00 147,324.84

COMMON STOCK817337405 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSEQUENOM INC

4,100.000 NHHZ Local 7.250000 0.00 4.92 0.00 29,729.921.000000

Base 7.250000 0.00 4.92 0.00 29,729.92

COMMON STOCK NPV820280105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SHAW GROUP INC

620.000 NHEU Local 35.423500 0.00 6.20 0.00 21,968.771.000000

Base 35.423500 0.00 6.20 0.00 21,968.77

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,860.000 NHHY Local 31.780000 0.00 3.43 0.00 90,894.231.000000

Base 31.780000 0.00 3.43 0.00 90,894.23
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820280105 Total

9.63 0.000.003,480.000 Local 112,863.00

Base 0.00 9.63 0.00 112,863.00

COMMON STOCK USD1.824348106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SHERWIN WILLIAMS CO/THE

270.000 NHEU Local 86.039400 0.00 2.70 0.00 23,233.341.000000

Base 86.039400 0.00 2.70 0.00 23,233.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,980.000 NHEU Local 84.130000 0.00 2.37 0.00 166,579.771.000000

Base 84.130000 0.00 2.37 0.00 166,579.77

824348106 Total

5.07 0.000.002,250.000 Local 189,813.11

Base 0.00 5.07 0.00 189,813.11

COMMON STOCK USD.01824543102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSHILOH INDUSTRIES INC

400.000 NHHZ Local 10.500000 0.00 0.48 0.00 4,200.481.000000

Base 10.500000 0.00 0.48 0.00 4,200.48

COMMON STOCK USD.01824889109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSHOE CARNIVAL INC

200.000 NHHZ Local 29.920000 0.00 0.24 0.00 5,984.241.000000

Base 29.920000 0.00 0.24 0.00 5,984.24

COMMON STOCK USD.01825549108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSHUFFLE MASTER INC

1,410.000 NHHZ Local 8.780000 0.00 1.69 0.00 12,381.491.000000

Base 8.780000 0.00 1.69 0.00 12,381.49

COMMON STOCK NPV82620P102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSIERRA BANCORP

300.000 NHHZ Local 11.680000 0.00 0.36 0.00 3,504.361.000000

Base 11.680000 0.00 0.36 0.00 3,504.36
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COMMON STOCK USD1.826552101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SIGMA ALDRICH

530.000 NHEU Local 63.980500 0.00 5.30 0.00 33,914.971.000000

Base 63.980500 0.00 5.30 0.00 33,914.97

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 68.760000 0.00 0.84 0.00 48,132.841.000000

Base 68.760000 0.00 0.84 0.00 48,132.84

826552101 Total

6.14 0.000.001,230.000 Local 82,047.81

Base 0.00 6.14 0.00 82,047.81

COMMON STOCK NPV826565103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSIGMA DESIGNS INC

500.000 NHHZ Local 8.010000 0.00 0.60 0.00 4,005.601.000000

Base 8.010000 0.00 0.60 0.00 4,005.60

COMMON STOCK USD.01827048109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSILGAN HOLDINGS INC

2,890.000 NHEU Local 40.060000 0.00 3.46 0.00 115,776.861.000000

Base 40.060000 0.00 3.46 0.00 115,776.86

REIT USD.0001828806109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SIMON PROPERTY GROUP INC

750.000 NHEU Local 107.103400 0.00 7.50 0.00 80,335.051.000000

Base 107.103400 0.00 7.50 0.00 80,335.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,392.000 NHEU Local 112.440000 0.00 2.87 0.00 268,959.351.000000

Base 112.440000 0.00 2.87 0.00 268,959.35

828806109 Total

10.37 0.000.003,142.000 Local 349,294.40

Base 0.00 10.37 0.00 349,294.40
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COMMON STOCK USD.01829073105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSIMPSON MANUFACTURING CO INC

5,350.000 NHHZ Local 29.370000 0.00 6.42 0.00 157,135.921.000000

Base 29.370000 0.00 6.42 0.00 157,135.92

COMMON STOCK USD.01829226109 04 Apr 2011 07 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.SINCLAIR BROADCAST GROUP A

5,200.000 NHDF Local 12.536800 0.00 39.00 0.00 65,230.361.000000

Base 12.536800 0.00 39.00 0.00 65,230.36

05 Apr 2011 08 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,000.000 NHDF Local 12.237700 0.00 7.50 0.00 12,245.201.000000

Base 12.237700 0.00 7.50 0.00 12,245.20

07 Apr 2011 12 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

9,400.000 NHDF Local 11.765000 0.00 70.50 0.00 110,661.501.000000

Base 11.765000 0.00 70.50 0.00 110,661.50

08 Apr 2011 13 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

10,000.000 NHDF Local 11.595300 0.00 75.00 0.00 116,028.001.000000

Base 11.595300 0.00 75.00 0.00 116,028.00

12 Apr 2011 15 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,400.000 NHDF Local 10.834900 0.00 18.00 0.00 26,021.761.000000

Base 10.834900 0.00 18.00 0.00 26,021.76

12 Apr 2011 15 Apr 2011 USD/DTC 0.02LIQUIDNETINC

9,200.000 NHDF Local 10.967000 0.00 138.00 0.00 101,034.401.000000

Base 10.967000 0.00 138.00 0.00 101,034.40

03 May 2011 06 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,100.000 NHDF Local 11.029900 0.00 56.70 0.00 89,398.891.000000

Base 11.029900 0.00 56.70 0.00 89,398.89

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

370.000 NHHZ Local 10.430000 0.00 0.44 0.00 3,859.541.000000

Base 10.430000 0.00 0.44 0.00 3,859.54
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829226109 Total

405.14 0.000.0045,670.000 Local 524,479.65

Base 0.00 405.14 0.00 524,479.65

COMMON STOCK USD.0182966C103 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SIRONA DENTAL SYSTEMS INC

810.000 NHDU Local 54.518900 0.00 16.20 0.00 44,176.511.000000

Base 54.518900 0.00 16.20 0.00 44,176.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,250.000 NHEU Local 52.090000 0.00 3.90 0.00 169,296.401.000000

Base 52.090000 0.00 3.90 0.00 169,296.40

82966C103 Total

20.10 0.000.004,060.000 Local 213,472.91

Base 0.00 20.10 0.00 213,472.91

COMMON STOCK82967N108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SIRIUS XM RADIO INC

18,250.000 NHEU Local 1.642100 0.00 182.50 0.00 30,150.831.000000

Base 1.642100 0.00 182.50 0.00 30,150.83

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,870.000 NHEU Local 1.980000 0.00 9.44 0.00 15,592.041.000000

Base 1.980000 0.00 9.44 0.00 15,592.04

82967N108 Total

191.94 0.000.0026,120.000 Local 45,742.87

Base 0.00 191.94 0.00 45,742.87

COMMON STOCK830566105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSKECHERS USA INC CL A

5,100.000 NHHZ Local 13.650000 0.00 6.12 0.00 69,621.121.000000

Base 13.650000 0.00 6.12 0.00 69,621.12
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COMMON STOCK USD.2583088M102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SKYWORKS SOLUTIONS INC

830.000 NHEU Local 31.749500 0.00 8.30 0.00 26,360.391.000000

Base 31.749500 0.00 8.30 0.00 26,360.39

COMMON STOCK831756101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSMITH + WESSON HOLDING CORP

5,460.000 NHHZ Local 2.820000 0.00 6.55 0.00 15,403.751.000000

Base 2.820000 0.00 6.55 0.00 15,403.75

COMMON STOCK USD1.831865209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSMITH (A.O.) CORP

4,840.000 NHHZ Local 40.820000 0.00 5.81 0.00 197,574.611.000000

Base 40.820000 0.00 5.81 0.00 197,574.61

COMMON STOCK832154108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSMITH MICRO SOFTWARE INC

4,400.000 NHHZ Local 4.010000 0.00 5.28 0.00 17,649.281.000000

Base 4.010000 0.00 5.28 0.00 17,649.28

COMMON STOCK USD.5832248108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSMITHFIELD FOODS INC

1,340.000 NHHY Local 21.870000 0.00 1.60 0.00 29,307.401.000000

Base 21.870000 0.00 1.60 0.00 29,307.40

COMMON STOCK USD1.833034101 18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORSNAP ON INC

1,180.000 NHDU Local 59.556900 0.00 35.40 0.00 70,312.541.000000

Base 59.556900 0.00 35.40 0.00 70,312.54

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

2,110.000 NHDU Local 59.615300 0.00 36.71 0.00 125,824.991.000000

Base 59.615300 0.00 36.71 0.00 125,824.99

19 May 2011 24 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,500.000 NHDU Local 60.997200 0.00 45.00 0.00 91,540.801.000000

Base 60.997200 0.00 45.00 0.00 91,540.80
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,950.000 NHEU Local 60.060000 0.00 3.54 0.00 177,180.541.000000

Base 60.060000 0.00 3.54 0.00 177,180.54

833034101 Total

120.65 0.000.007,740.000 Local 464,858.87

Base 0.00 120.65 0.00 464,858.87

COMMON STOCK833551104 03 May 2011 06 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.SNYDERS LANCE INC

42,740.000 NHDY Local 19.419900 0.00 1,282.20 0.00 831,288.731.000000

Base 19.419900 0.00 1,282.20 0.00 831,288.73

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

6,470.000 NHHZ Local 21.010000 0.00 7.76 0.00 135,942.461.000000

Base 21.010000 0.00 7.76 0.00 135,942.46

833551104 Total

1,289.96 0.000.0049,210.000 Local 967,231.19

Base 0.00 1,289.96 0.00 967,231.19

COMMON STOCK USD.0183413U100 04 Apr 2011 07 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVSOLAR CAPITAL LTD

22.039 NHHZ Local 24.229774 0.00 0.00 0.00 534.001.000000

Base 24.229774 0.00 0.00 0.00 534.00

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

4,300.000 NHHZ Local 24.680000 0.00 5.16 0.00 106,129.161.000000

Base 24.680000 0.00 5.16 0.00 106,129.16

83413U100 Total

5.16 0.000.004,322.039 Local 106,663.16

Base 0.00 5.16 0.00 106,663.16
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COMMON STOCK83415T101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSOLAZYME INC

400.000 NHHZ Local 20.540000 0.00 0.48 0.00 8,216.481.000000

Base 20.540000 0.00 0.48 0.00 8,216.48

COMMON STOCK83416B109 20 May 2011 25 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDSOLARWINDS INC

3,810.000 NHDU Local 23.487600 0.00 19.05 0.00 89,506.811.000000

Base 23.487600 0.00 19.05 0.00 89,506.81

23 May 2011 26 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,149.000 NHDU Local 23.004600 0.00 35.75 0.00 164,495.641.000000

Base 23.004600 0.00 35.75 0.00 164,495.64

24 May 2011 27 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

2,620.000 NHDU Local 23.110300 0.00 78.60 0.00 60,627.591.000000

Base 23.110300 0.00 78.60 0.00 60,627.59

24 May 2011 27 May 2011 USD/DTC 0.02LIQUIDNETINC

2,690.000 NHDU Local 23.055100 0.00 46.81 0.00 62,065.031.000000

Base 23.055100 0.00 46.81 0.00 62,065.03

06 Jun 2011 09 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

8,230.000 NHHO Local 24.164100 0.00 329.20 0.00 199,199.741.000000

Base 24.164100 0.00 329.20 0.00 199,199.74

07 Jun 2011 10 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,160.000 NHHO Local 24.278100 0.00 366.40 0.00 222,753.801.000000

Base 24.278100 0.00 366.40 0.00 222,753.80

08 Jun 2011 13 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,050.000 NHHO Local 24.402700 0.00 162.00 0.00 98,992.941.000000

Base 24.402700 0.00 162.00 0.00 98,992.94

09 Jun 2011 14 Jun 2011 USD/DTC 0.03PICKERINGENERGY PARTNERS, INC

6,250.000 NHDU Local 24.535200 0.00 187.50 0.00 153,532.501.000000

Base 24.535200 0.00 187.50 0.00 153,532.50
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14 Jun 2011 17 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

4,250.000 NHHO Local 26.003800 0.00 127.50 0.00 110,643.651.000000

Base 26.003800 0.00 127.50 0.00 110,643.65

22 Jun 2011 27 Jun 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,270.000 NHHO Local 25.738900 0.00 210.80 0.00 135,854.801.000000

Base 25.738900 0.00 210.80 0.00 135,854.80

83416B109 Total

1,563.61 0.000.0053,479.000 Local 1,297,672.50

Base 0.00 1,563.61 0.00 1,297,672.50

COMMON STOCK USD.0183416M105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SOLAR SENIOR CAPITAL LTD

900.000 NHHZ Local 18.999200 0.00 13.50 0.00 17,112.781.000000

Base 18.999200 0.00 13.50 0.00 17,112.78

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 18.500000 0.00 0.24 0.00 3,700.241.000000

Base 18.500000 0.00 0.24 0.00 3,700.24

83416M105 Total

13.74 0.000.001,100.000 Local 20,813.02

Base 0.00 13.74 0.00 20,813.02

COMMON STOCK USD.0183421A104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SOLERA HOLDINGS INC

330.000 NHEU Local 51.671800 0.00 3.30 0.00 17,054.991.000000

Base 51.671800 0.00 3.30 0.00 17,054.99

COMMON STOCK USD.01834376501 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSOLUTIA INC

7,140.000 NHEU Local 21.010000 0.00 8.56 0.00 150,019.961.000000

Base 21.010000 0.00 8.56 0.00 150,019.96
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COMMON STOCK83438K103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSOLTA MEDICAL INC

2,300.000 NHHZ Local 2.720000 0.00 2.76 0.00 6,258.761.000000

Base 2.720000 0.00 2.76 0.00 6,258.76

COMMON STOCK USD.0183545G102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSONIC AUTOMOTIVE INC CLASS A

700.000 NHHZ Local 13.940000 0.00 0.84 0.00 9,758.841.000000

Base 13.940000 0.00 0.84 0.00 9,758.84

COMMON STOCK835916107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSONUS NETWORKS INC

21,400.000 NHHZ Local 3.170000 0.00 25.68 0.00 67,863.681.000000

Base 3.170000 0.00 25.68 0.00 67,863.68

COMMON STOCK838518108 27 Jun 2011 30 Jun 2011 USD/DTC 0.04JOHNSON RICE + COSOUTH JERSEY INDUSTRIES

3,225.000 NHEX Local 52.710400 0.00 129.00 0.00 170,120.041.000000

Base 52.710400 0.00 129.00 0.00 170,120.04

28 Jun 2011 OPEN USD/DTC 0.04JOHNSON RICE + CO

3,956.000 NHEX Local 53.104400 0.00 158.24 0.00 210,239.251.000000

Base 53.104400 0.00 158.24 0.00 210,239.25

29 Jun 2011 OPEN USD/DTC 0.03NORTH SOUTH CAPITAL LLC

3,256.000 NHEX Local 53.636900 0.00 97.68 0.00 174,739.431.000000

Base 53.636900 0.00 97.68 0.00 174,739.43

30 Jun 2011 OPEN USD/DTC 0.03NORTH SOUTH CAPITAL LLC

1,746.000 NHEX Local 54.227900 0.00 52.38 0.00 94,734.291.000000

Base 54.227900 0.00 52.38 0.00 94,734.29

838518108 Total

437.30 0.000.0012,183.000 Local 649,833.01

Base 0.00 437.30 0.00 649,833.01
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COMMON STOCK USD5.842587107 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SOUTHERN CO

1,100.000 NHDM Local 40.325900 0.00 16.50 0.00 44,374.991.000000

Base 40.325900 0.00 16.50 0.00 44,374.99

COMMON STOCK USD.0184265V105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SOUTHERN COPPER CORP

800.000 NHEU Local 39.937500 0.00 8.00 0.00 31,958.001.000000

Base 39.937500 0.00 8.00 0.00 31,958.00

COMMON STOCK USD1.844741108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SOUTHWEST AIRLINES CO

1,720.000 NHEU Local 12.665100 0.00 17.20 0.00 21,801.171.000000

Base 12.665100 0.00 17.20 0.00 21,801.17

03 May 2011 03 May 2011 USD/DTCMERGER

6,063.690 NHHZ Local 11.520000 0.00 0.00 0.00 69,853.711.000000

Base 11.520000 0.00 0.00 0.00 69,853.71

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,730.000 NHHY Local 11.802100 0.00 55.95 0.00 44,077.781.000000

Base 11.802100 0.00 55.95 0.00 44,077.78

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,450.000 NHEU Local 11.360000 0.00 2.94 0.00 27,834.941.000000

Base 11.360000 0.00 2.94 0.00 27,834.94

844741108 Total

76.09 0.000.0013,963.690 Local 163,567.60

Base 0.00 76.09 0.00 163,567.60

COMMON STOCK USD.01845467109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.SOUTHWESTERN ENERGY CO

1,380.000 NHEU Local 43.026200 0.00 13.80 0.00 59,389.961.000000

Base 43.026200 0.00 13.80 0.00 59,389.96



Prepared by State StreetPage 606

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 40.840000 0.00 0.60 0.00 20,420.601.000000

Base 40.840000 0.00 0.60 0.00 20,420.60

845467109 Total

14.40 0.000.001,880.000 Local 79,810.56

Base 0.00 14.40 0.00 79,810.56

COMMON STOCK84649R200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSPANSION INC CLASS A

6,900.000 NHHZ Local 18.560000 0.00 8.28 0.00 128,072.281.000000

Base 18.560000 0.00 8.28 0.00 128,072.28

COMMON STOCK USD.75847220209 10 May 2011 13 May 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INCSPARTECH CORP

1,400.000 NHDY Local 6.924300 0.00 28.00 0.00 9,722.021.000000

Base 6.924300 0.00 28.00 0.00 9,722.02

11 May 2011 16 May 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

3,321.000 NHDY Local 6.977900 0.00 66.42 0.00 23,240.031.000000

Base 6.977900 0.00 66.42 0.00 23,240.03

13 May 2011 18 May 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

2,500.000 NHDY Local 6.950000 0.00 50.00 0.00 17,425.001.000000

Base 6.950000 0.00 50.00 0.00 17,425.00

16 May 2011 19 May 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

32,079.000 NHDY Local 6.946300 0.00 641.58 0.00 223,471.941.000000

Base 6.946300 0.00 641.58 0.00 223,471.94

17 May 2011 20 May 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

10,700.000 NHDY Local 6.834200 0.00 214.00 0.00 73,339.941.000000

Base 6.834200 0.00 214.00 0.00 73,339.94
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18 May 2011 23 May 2011 USD/DTC 0.02RBC CAPITAL MARKETS

30,000.000 NHDY Local 6.780900 0.00 600.00 0.00 204,027.001.000000

Base 6.780900 0.00 600.00 0.00 204,027.00

06 Jun 2011 09 Jun 2011 USD/DTC 0.02RBC CAPITAL MARKETS

33,886.000 NHDY Local 6.772500 0.00 677.72 0.00 230,170.661.000000

Base 6.772500 0.00 677.72 0.00 230,170.66

08 Jun 2011 13 Jun 2011 USD/DTC 0.02RBC CAPITAL MARKETS

16,114.000 NHDY Local 6.671100 0.00 322.28 0.00 107,820.391.000000

Base 6.671100 0.00 322.28 0.00 107,820.39

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,840.000 NHHZ Local 5.920000 0.00 2.21 0.00 10,895.011.000000

Base 5.920000 0.00 2.21 0.00 10,895.01

847220209 Total

2,602.21 0.000.00131,840.000 Local 900,111.99

Base 0.00 2,602.21 0.00 900,111.99

COMMON STOCK USD.01848574109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSPIRIT AEROSYSTEMS HOLD CL A

480.000 NHEU Local 20.680000 0.00 0.57 0.00 9,926.971.000000

Base 20.680000 0.00 0.57 0.00 9,926.97

COMMON STOCK848577102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSPIRIT AIRLINES INC

2,100.000 NHHZ Local 12.000000 0.00 2.52 0.00 25,202.521.000000

Base 12.000000 0.00 2.52 0.00 25,202.52

REIT USD.0185254J102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTAG INDUSTRIAL INC

2,200.000 NHHZ Local 12.240000 0.00 2.64 0.00 26,930.641.000000

Base 12.240000 0.00 2.64 0.00 26,930.64
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COMMON STOCK USD.1853626109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTANDARD MICROSYSTEMS CORP

900.000 NHHZ Local 23.430000 0.00 1.08 0.00 21,088.081.000000

Base 23.430000 0.00 1.08 0.00 21,088.08

COMMON STOCK USD2.853666105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTANDARD MOTOR PRODS

520.000 NHHZ Local 14.680000 0.00 0.62 0.00 7,634.221.000000

Base 14.680000 0.00 0.62 0.00 7,634.22

COMMON STOCK USD2.5854502101 23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.STANLEY BLACK + DECKER INC

1,770.000 NHDM Local 70.006700 0.00 26.55 0.00 123,938.411.000000

Base 70.006700 0.00 26.55 0.00 123,938.41

COMMON STOCK855030102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.STAPLES INC

3,010.000 NHEU Local 19.743600 0.00 30.10 0.00 59,458.341.000000

Base 19.743600 0.00 30.10 0.00 59,458.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

50,500.000 NHHY Local 15.310000 0.00 60.60 0.00 773,215.601.000000

Base 15.310000 0.00 60.60 0.00 773,215.60

855030102 Total

90.70 0.000.0053,510.000 Local 832,673.94

Base 0.00 90.70 0.00 832,673.94

COMMON STOCK85517P101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTAR SCIENTIFIC INC

1,700.000 NHHZ Local 4.960000 0.00 2.04 0.00 8,434.041.000000

Base 4.960000 0.00 2.04 0.00 8,434.04

COMMON STOCK855244109 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTARBUCKS CORP

20,500.000 NHEU Local 36.950000 0.00 0.00 0.00 757,475.001.000000

Base 36.950000 0.00 0.00 0.00 757,475.00
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,090.000 NHEU Local 37.350000 0.00 1.30 0.00 40,712.801.000000

Base 37.350000 0.00 1.30 0.00 40,712.80

855244109 Total

1.30 0.000.0021,590.000 Local 798,187.80

Base 0.00 1.30 0.00 798,187.80

REIT USD.0185571B105 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)STARWOOD PROPERTY TRUST INC

170.000 NHHZ Local 22.724800 0.00 2.55 0.00 3,865.771.000000

Base 22.724800 0.00 2.55 0.00 3,865.77

16 Jun 2011 21 Jun 2011 USD/DTC 0.01WEEDEN + CO.

1,450.000 NHDX Local 20.182400 0.00 14.50 0.00 29,278.981.000000

Base 20.182400 0.00 14.50 0.00 29,278.98

17 Jun 2011 22 Jun 2011 USD/DTC 0.01WEEDEN + CO.

2,850.000 NHDX Local 20.045600 0.00 28.50 0.00 57,158.461.000000

Base 20.045600 0.00 28.50 0.00 57,158.46

17 Jun 2011 22 Jun 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

4,450.000 NHDX Local 20.110300 0.00 133.50 0.00 89,624.341.000000

Base 20.110300 0.00 133.50 0.00 89,624.34

20 Jun 2011 23 Jun 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

2,850.000 NHDX Local 20.416500 0.00 85.50 0.00 58,272.531.000000

Base 20.416500 0.00 85.50 0.00 58,272.53

22 Jun 2011 27 Jun 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

7,100.000 NHDX Local 20.871500 0.00 213.00 0.00 148,400.651.000000

Base 20.871500 0.00 213.00 0.00 148,400.65
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23 Jun 2011 28 Jun 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

5,650.000 NHDX Local 20.626900 0.00 169.50 0.00 116,711.491.000000

Base 20.626900 0.00 169.50 0.00 116,711.49

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,500.000 NHHZ Local 20.030000 0.00 3.00 0.00 50,078.001.000000

Base 20.030000 0.00 3.00 0.00 50,078.00

24 Jun 2011 29 Jun 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

6,000.000 NHDX Local 20.604000 0.00 180.00 0.00 123,804.001.000000

Base 20.604000 0.00 180.00 0.00 123,804.00

85571B105 Total

830.05 0.000.0033,020.000 Local 677,194.22

Base 0.00 830.05 0.00 677,194.22

COMMON STOCK USD.0185590A401 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.STARWOOD HOTELS + RESORTS

700.000 NHEU Local 58.370000 0.00 7.00 0.00 40,866.001.000000

Base 58.370000 0.00 7.00 0.00 40,866.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

530.000 NHEU Local 53.250000 0.00 0.63 0.00 28,223.131.000000

Base 53.250000 0.00 0.63 0.00 28,223.13

85590A401 Total

7.63 0.000.001,230.000 Local 69,089.13

Base 0.00 7.63 0.00 69,089.13

COMMON STOCK856190103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTATE BANK FINANCIAL CORP

4,300.000 NHHZ Local 16.370000 0.00 5.16 0.00 70,396.161.000000

Base 16.370000 0.00 5.16 0.00 70,396.16
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COMMON STOCK USD1.857477103 23 May 2011 26 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSTATE STREET CORP

30,700.000 NHDF Local 45.824600 0.00 614.00 0.00 1,407,429.221.000000

Base 45.824600 0.00 614.00 0.00 1,407,429.22

24 May 2011 27 May 2011 USD/DTC 0.02LIQUIDNETINC

30,000.000 NHDF Local 45.000000 0.00 450.00 0.00 1,350,450.001.000000

Base 45.000000 0.00 450.00 0.00 1,350,450.00

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHHY Local 45.470000 0.00 5.10 0.00 15,464.901.000000

Base 45.470000 0.00 5.10 0.00 15,464.90

857477103 Total

1,069.10 0.000.0061,040.000 Local 2,773,344.12

Base 0.00 1,069.10 0.00 2,773,344.12

COMMON STOCK858119100 11 May 2011 16 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.STEEL DYNAMICS INC

3,600.000 NHDF Local 17.055000 0.00 27.00 0.00 61,425.001.000000

Base 17.055000 0.00 27.00 0.00 61,425.00

13 May 2011 18 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

11,900.000 NHDF Local 17.293800 0.00 89.25 0.00 205,885.471.000000

Base 17.293800 0.00 89.25 0.00 205,885.47

16 May 2011 19 May 2011 USD/DTC 0.01UBS SECURITIES LLC

7,600.000 NHDF Local 17.245400 0.00 53.20 0.00 131,118.241.000000

Base 17.245400 0.00 53.20 0.00 131,118.24

17 May 2011 20 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

7,600.000 NHDF Local 17.057600 0.00 38.00 0.00 129,675.761.000000

Base 17.057600 0.00 38.00 0.00 129,675.76
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18 May 2011 23 May 2011 USD/DTC 0.01UBS SECURITIES LLC

16,800.000 NHDF Local 17.257200 0.00 117.60 0.00 290,038.561.000000

Base 17.257200 0.00 117.60 0.00 290,038.56

19 May 2011 24 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,000.000 NHDF Local 17.058400 0.00 50.00 0.00 170,634.001.000000

Base 17.058400 0.00 50.00 0.00 170,634.00

20 May 2011 25 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

21,400.000 NHDF Local 16.935000 0.00 107.00 0.00 362,516.001.000000

Base 16.935000 0.00 107.00 0.00 362,516.00

23 May 2011 26 May 2011 USD/DTC 0.01UBS SECURITIES LLC

6,200.000 NHDF Local 16.611900 0.00 43.40 0.00 103,037.181.000000

Base 16.611900 0.00 43.40 0.00 103,037.18

24 May 2011 27 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,600.000 NHDF Local 16.689100 0.00 53.00 0.00 176,957.461.000000

Base 16.689100 0.00 53.00 0.00 176,957.46

26 May 2011 01 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

4,200.000 NHDF Local 16.706600 0.00 29.40 0.00 70,197.121.000000

Base 16.706600 0.00 29.40 0.00 70,197.12

31 May 2011 03 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

4,500.000 NHDF Local 17.005300 0.00 31.50 0.00 76,555.351.000000

Base 17.005300 0.00 31.50 0.00 76,555.35

01 Jun 2011 06 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

16,200.000 NHDF Local 16.661700 0.00 113.40 0.00 270,032.941.000000

Base 16.661700 0.00 113.40 0.00 270,032.94

02 Jun 2011 07 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

4,000.000 NHDF Local 16.666500 0.00 28.00 0.00 66,694.001.000000

Base 16.666500 0.00 28.00 0.00 66,694.00
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02 Jun 2011 07 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

3,200.000 NHDF Local 16.681600 0.00 22.40 0.00 53,403.521.000000

Base 16.681600 0.00 22.40 0.00 53,403.52

03 Jun 2011 08 Jun 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

12,600.000 NHDF Local 16.493600 0.00 63.00 0.00 207,882.361.000000

Base 16.493600 0.00 63.00 0.00 207,882.36

06 Jun 2011 09 Jun 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 16.293100 0.00 4.00 0.00 13,038.481.000000

Base 16.293100 0.00 4.00 0.00 13,038.48

06 Jun 2011 09 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

5,200.000 NHDF Local 16.337500 0.00 36.40 0.00 84,991.401.000000

Base 16.337500 0.00 36.40 0.00 84,991.40

07 Jun 2011 10 Jun 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

6,200.000 NHDF Local 16.352600 0.00 31.00 0.00 101,417.121.000000

Base 16.352600 0.00 31.00 0.00 101,417.12

08 Jun 2011 13 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

6,200.000 NHDF Local 16.108800 0.00 43.40 0.00 99,917.961.000000

Base 16.108800 0.00 43.40 0.00 99,917.96

08 Jun 2011 13 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

2,000.000 NHDF Local 16.159300 0.00 14.00 0.00 32,332.601.000000

Base 16.159300 0.00 14.00 0.00 32,332.60

09 Jun 2011 14 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

4,500.000 NHDF Local 16.181400 0.00 31.50 0.00 72,847.801.000000

Base 16.181400 0.00 31.50 0.00 72,847.80

09 Jun 2011 14 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

17,200.000 NHDF Local 16.273000 0.00 120.40 0.00 280,016.001.000000

Base 16.273000 0.00 120.40 0.00 280,016.00
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,300.000 NHEU Local 15.660000 0.00 11.16 0.00 145,649.161.000000

Base 15.660000 0.00 11.16 0.00 145,649.16

858119100 Total

1,158.01 0.000.00191,800.000 Local 3,206,263.48

Base 0.00 1,158.01 0.00 3,206,263.48

COMMON STOCK USD.01858375108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTEIN MART INC

1,500.000 NHHZ Local 9.260000 0.00 1.80 0.00 13,891.801.000000

Base 9.260000 0.00 1.80 0.00 13,891.80

COMMON STOCK858495104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTEINWAY MUSICAL INSTRUMENTS

100.000 NHHZ Local 25.380000 0.00 0.12 0.00 2,538.121.000000

Base 25.380000 0.00 0.12 0.00 2,538.12

COMMON STOCK USD1.858586100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTEPAN CO

1,110.000 NHHZ Local 67.190000 0.00 1.33 0.00 74,582.231.000000

Base 67.190000 0.00 1.33 0.00 74,582.23

COMMON STOCK USD1.858907108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)STERLING BANCSHARES INC/TX

400.000 NHHZ Local 8.847500 0.00 6.00 0.00 3,545.001.000000

Base 8.847500 0.00 6.00 0.00 3,545.00

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

900.000 NHHZ Local 7.970000 0.00 1.08 0.00 7,174.081.000000

Base 7.970000 0.00 1.08 0.00 7,174.08

858907108 Total

7.08 0.000.001,300.000 Local 10,719.08

Base 0.00 7.08 0.00 10,719.08
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COMMON STOCK USD.01858912108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.STERICYCLE INC

320.000 NHEU Local 90.345600 0.00 3.20 0.00 28,913.791.000000

Base 90.345600 0.00 3.20 0.00 28,913.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

170.000 NHEU Local 85.610000 0.00 0.20 0.00 14,553.901.000000

Base 85.610000 0.00 0.20 0.00 14,553.90

858912108 Total

3.40 0.000.00490.000 Local 43,467.69

Base 0.00 3.40 0.00 43,467.69

COMMON STOCK USD1.859158107 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)STERLING BANCORP N Y

540.000 NHHZ Local 9.808100 0.00 8.10 0.00 5,304.471.000000

Base 9.808100 0.00 8.10 0.00 5,304.47

COMMON STOCK USD1.859319303 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTERLING FINL CORP/SPOKANE

3,670.000 NHHZ Local 15.820000 0.00 4.40 0.00 58,063.801.000000

Base 15.820000 0.00 4.40 0.00 58,063.80

COMMON STOCK USD.15860630102 01 Apr 2011 06 Apr 2011 USD/DTC 0.02LIQUIDNETINCSTIFEL FINANCIAL CORP

2,330.000 NHDU Local 72.192400 0.00 46.13 0.00 168,254.421.000000

Base 72.192400 0.00 46.13 0.00 168,254.42

18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

30.000 NHDU Local 40.110000 0.00 0.15 0.00 1,203.451.000000

Base 40.110000 0.00 0.15 0.00 1,203.45

18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINC

7,690.000 NHDU Local 39.749700 0.00 133.81 0.00 305,809.001.000000

Base 39.749700 0.00 133.81 0.00 305,809.00
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,700.000 NHHZ Local 35.700000 0.00 4.44 0.00 132,094.441.000000

Base 35.700000 0.00 4.44 0.00 132,094.44

860630102 Total

184.53 0.000.0013,750.000 Local 607,361.31

Base 0.00 184.53 0.00 607,361.31

REIT USD.0186272T106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTRATEGIC HOTELS + RESORTS I

2,700.000 NHHZ Local 6.510000 0.00 3.24 0.00 17,580.241.000000

Base 6.510000 0.00 3.24 0.00 17,580.24

COMMON STOCK USD.01863236105 04 Apr 2011 07 Apr 2011 USD/DTC 0.04MR BEAL &COMPANYSTRAYER EDUCATION INC

2,004.000 NHEZ Local 133.046400 0.00 80.16 0.00 266,705.151.000000

Base 133.046400 0.00 80.16 0.00 266,705.15

05 Apr 2011 08 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

2,685.000 NHEZ Local 141.375600 0.00 107.40 0.00 379,700.891.000000

Base 141.375600 0.00 107.40 0.00 379,700.89

06 Apr 2011 11 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

1,383.000 NHEZ Local 148.034900 0.00 55.32 0.00 204,787.591.000000

Base 148.034900 0.00 55.32 0.00 204,787.59

23 May 2011 26 May 2011 USD/DTC 0.04GARDNER RICH & CO

2,264.000 NHEZ Local 115.501500 0.00 90.56 0.00 261,585.961.000000

Base 115.501500 0.00 90.56 0.00 261,585.96

24 May 2011 27 May 2011 USD/DTC 0.04GARDNER RICH & CO

2,298.000 NHEZ Local 118.533300 0.00 91.92 0.00 272,481.441.000000

Base 118.533300 0.00 91.92 0.00 272,481.44
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25 May 2011 31 May 2011 USD/DTC 0.04GARDNER RICH & CO

2,297.000 NHEZ Local 121.741800 0.00 91.88 0.00 279,732.791.000000

Base 121.741800 0.00 91.88 0.00 279,732.79

863236105 Total

517.24 0.000.0012,931.000 Local 1,664,993.82

Base 0.00 517.24 0.00 1,664,993.82

COMMON STOCK86323M100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTREAM GLOBAL SERVICES INC

1,300.000 NHHZ Local 3.360000 0.00 1.56 0.00 4,369.561.000000

Base 3.360000 0.00 1.56 0.00 4,369.56

COMMON STOCK USD.1863667101 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTRYKER CORP

19,000.000 NHEU Local 60.800000 0.00 0.00 0.00 1,155,200.001.000000

Base 60.800000 0.00 0.00 0.00 1,155,200.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

260.000 NHEU Local 57.380000 0.00 0.31 0.00 14,919.111.000000

Base 57.380000 0.00 0.31 0.00 14,919.11

863667101 Total

0.31 0.000.0019,260.000 Local 1,170,119.11

Base 0.00 0.31 0.00 1,170,119.11

COMMON STOCK864596101 20 May 2011 25 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCSUCCESSFACTORS INC

11,650.000 NHDU Local 34.467600 0.00 58.25 0.00 401,605.791.000000

Base 34.467600 0.00 58.25 0.00 401,605.79

COMMON STOCK USD2.5864739107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUFFOLK BANCORP

340.000 NHHZ Local 14.030000 0.00 0.41 0.00 4,770.611.000000

Base 14.030000 0.00 0.41 0.00 4,770.61
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COMMON STOCK865646103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUMMER INFANT INC

1,800.000 NHHZ Local 8.620000 0.00 2.16 0.00 15,518.161.000000

Base 8.620000 0.00 2.16 0.00 15,518.16

COMMON STOCK866082100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SUMMIT HOTEL PROPERTIES INC

3,350.000 NHHZ Local 10.566600 0.00 50.25 0.00 35,448.361.000000

Base 10.566600 0.00 50.25 0.00 35,448.36

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

400.000 NHHZ Local 11.300000 0.00 0.48 0.00 4,520.481.000000

Base 11.300000 0.00 0.48 0.00 4,520.48

866082100 Total

50.73 0.000.003,750.000 Local 39,968.84

Base 0.00 50.73 0.00 39,968.84

COMMON STOCK USD1.86663B102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUN BANCORP INC NJ

5,150.000 NHHZ Local 3.250000 0.00 6.18 0.00 16,743.681.000000

Base 3.250000 0.00 6.18 0.00 16,743.68

REIT USD.01866674104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUN COMMUNITIES INC

200.000 NHHZ Local 36.760000 0.00 0.24 0.00 7,352.241.000000

Base 36.760000 0.00 0.24 0.00 7,352.24

EQUITY FUND VII A86699F960 19 May 2011 19 May 2011 USD/BOSCAPITAL CALLSUMMIT PARTNERS PRIVAT

607,500.000 NHEL Local 1.000000 0.00 0.00 0.00 607,500.001.000000

Base 1.000000 0.00 0.00 0.00 607,500.00

28 Jun 2011 28 Jun 2011 USD/BOSCAPITAL CALL

607,500.000 NHEL Local 1.000000 0.00 0.00 0.00 607,500.001.000000

Base 1.000000 0.00 0.00 0.00 607,500.00
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86699F960 Total

0.00 0.000.001,215,000.000 Local 1,215,000.00

Base 0.00 0.00 0.00 1,215,000.00

COMMON STOCK USD.0186768K106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUNRISE SENIOR LIVING INC

1,980.000 NHHZ Local 8.900000 0.00 2.38 0.00 17,624.381.000000

Base 8.900000 0.00 2.38 0.00 17,624.38

COMMON STOCK USD1.867914103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SUNTRUST BANKS INC

2,090.000 NHDM Local 29.881100 0.00 31.35 0.00 62,482.851.000000

Base 29.881100 0.00 31.35 0.00 62,482.85

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,910.000 NHHY Local 27.714800 0.00 43.65 0.00 80,693.721.000000

Base 27.714800 0.00 43.65 0.00 80,693.72

09 May 2011 12 May 2011 USD/DTC 0.02MR BEAL &COMPANY

4,000.000 NHEY Local 28.200600 0.00 80.00 0.00 112,882.401.000000

Base 28.200600 0.00 80.00 0.00 112,882.40

867914103 Total

155.00 0.000.009,000.000 Local 256,058.97

Base 0.00 155.00 0.00 256,058.97

COMMON STOCK868059106 07 Apr 2011 12 Apr 2011 USD/DTC 0.01PULSE TRADING LLCSUPERGEN INC

41,930.000 NHDY Local 3.050500 0.00 419.30 0.00 128,326.771.000000

Base 3.050500 0.00 419.30 0.00 128,326.77

08 Apr 2011 13 Apr 2011 USD/DTC 0.01M RAMSEY KING SECURITIES INC

30,430.000 NHDY Local 2.840000 0.00 304.30 0.00 86,725.501.000000

Base 2.840000 0.00 304.30 0.00 86,725.50
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12 Apr 2011 15 Apr 2011 USD/DTC 0.01M RAMSEY KING SECURITIES INC

7,960.000 NHDY Local 2.749900 0.00 79.60 0.00 21,968.801.000000

Base 2.749900 0.00 79.60 0.00 21,968.80

19 May 2011 24 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

35,620.000 NHDY Local 2.710000 0.00 1,068.60 0.00 97,598.801.000000

Base 2.710000 0.00 1,068.60 0.00 97,598.80

868059106 Total

1,871.80 0.000.00115,940.000 Local 334,619.87

Base 0.00 1,871.80 0.00 334,619.87

COMMON STOCK868157108 09 May 2011 12 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCSUPERIOR ENERGY SERVICES INC

1,220.000 NHHO Local 35.931200 0.00 48.80 0.00 43,884.861.000000

Base 35.931200 0.00 48.80 0.00 43,884.86

27 Jun 2011 30 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,418.000 NHIB Local 34.328800 0.00 222.54 0.00 254,873.581.000000

Base 34.328800 0.00 222.54 0.00 254,873.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,830.000 NHEU Local 34.540000 0.00 4.59 0.00 132,292.791.000000

Base 34.540000 0.00 4.59 0.00 132,292.79

868157108 Total

275.93 0.000.0012,468.000 Local 431,051.23

Base 0.00 275.93 0.00 431,051.23

COMMON STOCK NPV868168105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUPERIOR INDUSTRIES INTL

690.000 NHHZ Local 21.200000 0.00 0.83 0.00 14,628.831.000000

Base 21.200000 0.00 0.83 0.00 14,628.83
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COMMON STOCK NPV868532102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUPERTEX INC

1,500.000 NHHZ Local 21.140000 0.00 1.80 0.00 31,711.801.000000

Base 21.140000 0.00 1.80 0.00 31,711.80

COMMON STOCK86858W101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUPPORT.COM INC

2,500.000 NHHZ Local 4.500000 0.00 3.00 0.00 11,253.001.000000

Base 4.500000 0.00 3.00 0.00 11,253.00

COMMON STOCK NPV868733106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUREWEST COMMUNICATIONS

1,800.000 NHHZ Local 14.600000 0.00 2.16 0.00 26,282.161.000000

Base 14.600000 0.00 2.16 0.00 26,282.16

ADR868861204 05 May 2011 10 May 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAS SP ADR

15,060.000 NHHJ Local 10.275500 0.00 225.90 0.00 154,974.931.000000

Base 10.275500 0.00 225.90 0.00 154,974.93

16 Jun 2011 21 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,778.000 NHHJ Local 9.620000 0.00 37.78 0.00 36,382.141.000000

Base 9.620000 0.00 37.78 0.00 36,382.14

868861204 Total

263.68 0.000.0018,838.000 Local 191,357.07

Base 0.00 263.68 0.00 191,357.07

COMMON STOCK USD.05868873100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSURMODICS INC

1,030.000 NHHZ Local 11.070000 0.00 1.24 0.00 11,403.341.000000

Base 11.070000 0.00 1.24 0.00 11,403.34

COMMON STOCK USD2.869099101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SUSQUEHANNA BANCSHARES INC

370.000 NHHZ Local 9.284300 0.00 5.55 0.00 3,440.741.000000

Base 9.284300 0.00 5.55 0.00 3,440.74
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COMMON STOCK USD.01869233106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUSSER HOLDINGS CORP

200.000 NHHZ Local 16.380000 0.00 0.24 0.00 3,276.241.000000

Base 16.380000 0.00 0.24 0.00 3,276.24

COMMON STOCK87074U101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSWIFT TRANSPORTATION CO

7,700.000 NHHZ Local 12.790000 0.00 9.24 0.00 98,492.241.000000

Base 12.790000 0.00 9.24 0.00 98,492.24

COMMON STOCK USD.01871503108 26 May 2011 01 Jun 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.CSYMANTEC CORP

66,740.000 NHDG Local 19.173500 0.00 2,335.90 0.00 1,281,975.291.000000

Base 19.173500 0.00 2,335.90 0.00 1,281,975.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

39,700.000 NHEU Local 18.750000 0.00 47.64 0.00 744,422.641.000000

Base 18.750000 0.00 47.64 0.00 744,422.64

871503108 Total

2,383.54 0.000.00106,440.000 Local 2,026,397.93

Base 0.00 2,383.54 0.00 2,026,397.93

COMMON STOCK USD.0187151Q106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSYMETRA FINANCIAL CORP

9,260.000 NHHZ Local 13.150000 0.00 11.11 0.00 121,780.111.000000

Base 13.150000 0.00 11.11 0.00 121,780.11

COMMON STOCK871546206 18 May 2011 23 May 2011 USD/DTC 0.03SIDOTI + COMPANY LLCSYMMETRY MEDICAL INC

4,578.000 NHEX Local 9.594300 0.00 137.34 0.00 44,060.051.000000

Base 9.594300 0.00 137.34 0.00 44,060.05

19 May 2011 24 May 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

4,391.000 NHEX Local 9.708600 0.00 131.73 0.00 42,762.191.000000

Base 9.708600 0.00 131.73 0.00 42,762.19
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29 Jun 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

2,034.000 NHEX Local 8.829000 0.00 61.02 0.00 18,019.211.000000

Base 8.829000 0.00 61.02 0.00 18,019.21

30 Jun 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

5,587.000 NHEX Local 8.908400 0.00 167.61 0.00 49,938.841.000000

Base 8.908400 0.00 167.61 0.00 49,938.84

871546206 Total

497.70 0.000.0016,590.000 Local 154,780.29

Base 0.00 497.70 0.00 154,780.29

COMMON STOCK USD.05871551107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSYMS CORP

900.000 NHHZ Local 10.470000 0.00 1.08 0.00 9,424.081.000000

Base 10.470000 0.00 1.08 0.00 9,424.08

COMMON STOCK87157D109 18 May 2011 23 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDSYNAPTICS INC

3,090.000 NHDU Local 29.532700 0.00 15.45 0.00 91,271.491.000000

Base 29.532700 0.00 15.45 0.00 91,271.49

COMMON STOCK NPV87162H103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCSYNTEL INC

1,207.000 NHDU Local 52.500100 0.00 6.04 0.00 63,373.661.000000

Base 52.500100 0.00 6.04 0.00 63,373.66

09 Jun 2011 14 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,850.000 NHDU Local 51.530100 0.00 9.25 0.00 95,339.941.000000

Base 51.530100 0.00 9.25 0.00 95,339.94

10 Jun 2011 15 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,080.000 NHDU Local 51.073500 0.00 5.40 0.00 55,164.781.000000

Base 51.073500 0.00 5.40 0.00 55,164.78
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87162H103 Total

20.69 0.000.004,137.000 Local 213,878.38

Base 0.00 20.69 0.00 213,878.38

COMMON STOCK87162W100 18 May 2011 23 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.SYNNEX CORP

3,660.000 NHDU Local 33.547600 0.00 73.20 0.00 122,857.421.000000

Base 33.547600 0.00 73.20 0.00 122,857.42

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

220.000 NHHZ Local 30.620000 0.00 0.26 0.00 6,736.661.000000

Base 30.620000 0.00 0.26 0.00 6,736.66

87162W100 Total

73.46 0.000.003,880.000 Local 129,594.08

Base 0.00 73.46 0.00 129,594.08

COMMON STOCK USD1.871829107 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYSCO CORP

36,000.000 NHEU Local 27.700000 0.00 0.00 0.00 997,200.001.000000

Base 27.700000 0.00 0.00 0.00 997,200.00

COMMON STOCK USD.01871851101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSYSTEMAX INC

1,400.000 NHHZ Local 14.890000 0.00 1.68 0.00 20,847.681.000000

Base 14.890000 0.00 1.68 0.00 20,847.68

COMMON STOCK USD.01872275102 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TCF FINANCIAL CORP

1,450.000 NHHY Local 14.834000 0.00 21.75 0.00 21,531.051.000000

Base 14.834000 0.00 21.75 0.00 21,531.05

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

4,250.000 NHDU Local 15.794300 0.00 85.00 0.00 67,210.781.000000

Base 15.794300 0.00 85.00 0.00 67,210.78
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872275102 Total

106.75 0.000.005,700.000 Local 88,741.83

Base 0.00 106.75 0.00 88,741.83

COMMON STOCK USD.0187236Y108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TD AMERITRADE HOLDING CORP

1,090.000 NHEU Local 21.384000 0.00 10.90 0.00 23,319.461.000000

Base 21.384000 0.00 10.90 0.00 23,319.46

COMMON STOCK USD.01872443403 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTHQ INC

3,200.000 NHHZ Local 3.480000 0.00 3.84 0.00 11,139.841.000000

Base 3.480000 0.00 3.84 0.00 11,139.84

COMMON STOCK USD.0187244T109 31 Mar 2011 06 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVTICC CAPITAL CORP

102.160 NHHZ Local 10.870007 0.00 0.00 0.00 1,110.481.000000

Base 10.870007 0.00 0.00 0.00 1,110.48

COMMON STOCK USD1.872540109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TJX COMPANIES INC

1,510.000 NHEU Local 49.635200 0.00 15.10 0.00 74,964.251.000000

Base 49.635200 0.00 15.10 0.00 74,964.25

GDR87260R201 05 May 2011 10 May 2011 USD/EUR 0.01LOOP CAPITAL MARKETS LLCTMK GDR REG S

16,390.000 NHHJ Local 18.697800 0.00 153.23 0.00 306,610.171.000000

Base 18.697800 0.00 153.23 0.00 306,610.17

16 Jun 2011 21 Jun 2011 USD/EUR 0.01NATEXIS BLEICHROEDER INC

505.000 NHHJ Local 19.228700 0.00 4.86 0.00 9,715.351.000000

Base 19.228700 0.00 4.86 0.00 9,715.35

87260R201 Total

158.09 0.000.0016,895.000 Local 316,325.52

Base 0.00 158.09 0.00 316,325.52



Prepared by State StreetPage 626

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK87261Q103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTMS INTERNATIONAL CORP A

1,000.000 NHHZ Local 13.080000 0.00 1.20 0.00 13,081.201.000000

Base 13.080000 0.00 1.20 0.00 13,081.20

COMMON STOCK USD.0187264S106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TRW AUTOMOTIVE HOLDINGS CORP

250.000 NHEU Local 55.822000 0.00 2.50 0.00 13,958.001.000000

Base 55.822000 0.00 2.50 0.00 13,958.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,480.000 NHHY Local 57.020000 0.00 6.57 0.00 312,476.171.000000

Base 57.020000 0.00 6.57 0.00 312,476.17

87264S106 Total

9.07 0.000.005,730.000 Local 326,434.17

Base 0.00 9.07 0.00 326,434.17

COMMON STOCK USD.0187311L104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TW TELECOM INC

680.000 NHEU Local 19.455100 0.00 6.80 0.00 13,236.271.000000

Base 19.455100 0.00 6.80 0.00 13,236.27

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,550.000 NHHY Local 20.020000 0.00 1.86 0.00 31,032.861.000000

Base 20.020000 0.00 1.86 0.00 31,032.86

87311L104 Total

8.66 0.000.002,230.000 Local 44,269.13

Base 0.00 8.66 0.00 44,269.13

873995914 06 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONTL VENTURES V LP

173,089.000 NHEL Local 1.000000 0.00 0.00 0.00 173,089.001.000000

Base 1.000000 0.00 0.00 0.00 173,089.00
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06 Jun 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-173,089.000 NHEL Local 1.000000 0.00 0.00 0.00 -173,089.001.000000

Base 1.000000 0.00 0.00 0.00 -173,089.00

873995914 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK874083108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TAL INTERNATIONAL GROUP INC

150.000 NHHZ Local 34.730500 0.00 2.25 0.00 5,211.831.000000

Base 34.730500 0.00 2.25 0.00 5,211.83

COMMON STOCK USD.01874161102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTALBOTS INC

8,300.000 NHHZ Local 3.660000 0.00 9.96 0.00 30,387.961.000000

Base 3.660000 0.00 9.96 0.00 30,387.96

COMMON STOCK87612E106 27 May 2011 02 Jun 2011 USD/DTC 0.04LOOP CAPITAL MARKETSTARGET CORP

3,850.000 NHDF Local 49.299000 0.00 154.00 0.00 189,955.151.000000

Base 49.299000 0.00 154.00 0.00 189,955.15

01 Jun 2011 06 Jun 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

72,250.000 NHDF Local 49.020400 0.00 1,445.00 0.00 3,543,168.901.000000

Base 49.020400 0.00 1,445.00 0.00 3,543,168.90

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

46,200.000 NHHY Local 46.330000 0.00 55.44 0.00 2,140,501.441.000000

Base 46.330000 0.00 55.44 0.00 2,140,501.44

87612E106 Total

1,654.44 0.000.00122,300.000 Local 5,873,625.49

Base 0.00 1,654.44 0.00 5,873,625.49



Prepared by State StreetPage 628

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK87612G101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TARGA RESOURCES CORP

1,300.000 NHHZ Local 33.795000 0.00 19.50 0.00 43,953.001.000000

Base 33.795000 0.00 19.50 0.00 43,953.00

COMMON STOCK USD1.879369106 26 Apr 2011 29 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCTELEFLEX INC

5,130.000 NHHO Local 61.220100 0.00 205.20 0.00 314,264.311.000000

Base 61.220100 0.00 205.20 0.00 314,264.31

27 Apr 2011 02 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,150.000 NHHO Local 62.491400 0.00 86.00 0.00 134,442.511.000000

Base 62.491400 0.00 86.00 0.00 134,442.51

29 Apr 2011 04 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,890.000 NHHO Local 62.546100 0.00 75.60 0.00 118,287.731.000000

Base 62.546100 0.00 75.60 0.00 118,287.73

03 May 2011 06 May 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,400.000 NHHO Local 63.043100 0.00 176.00 0.00 277,565.641.000000

Base 63.043100 0.00 176.00 0.00 277,565.64

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

370.000 NHHY Local 59.480000 0.00 0.44 0.00 22,008.041.000000

Base 59.480000 0.00 0.44 0.00 22,008.04

879369106 Total

543.24 0.000.0013,940.000 Local 866,568.23

Base 0.00 543.24 0.00 866,568.23

COMMON STOCK USD1.879868107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TEMPLE INLAND INC

1,140.000 NHHY Local 22.907400 0.00 17.10 0.00 26,131.541.000000

Base 22.907400 0.00 17.10 0.00 26,131.54
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

480.000 NHEU Local 29.680000 0.00 0.57 0.00 14,246.971.000000

Base 29.680000 0.00 0.57 0.00 14,246.97

879868107 Total

17.67 0.000.001,620.000 Local 40,378.51

Base 0.00 17.67 0.00 40,378.51

COMMON STOCK USD.0588033G100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TENET HEALTHCARE CORP

1,640.000 NHEU Local 7.609500 0.00 16.40 0.00 12,495.981.000000

Base 7.609500 0.00 16.40 0.00 12,495.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

21,200.000 NHHY Local 5.990000 0.00 25.44 0.00 127,013.441.000000

Base 5.990000 0.00 25.44 0.00 127,013.44

88033G100 Total

41.84 0.000.0022,840.000 Local 139,509.42

Base 0.00 41.84 0.00 139,509.42

COMMON STOCK USD.0188076W103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TERADATA CORP

580.000 NHEU Local 50.821000 0.00 5.80 0.00 29,481.981.000000

Base 50.821000 0.00 5.80 0.00 29,481.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 57.430000 0.00 0.36 0.00 17,229.361.000000

Base 57.430000 0.00 0.36 0.00 17,229.36

88076W103 Total

6.16 0.000.00880.000 Local 46,711.34

Base 0.00 6.16 0.00 46,711.34
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COMMON STOCK880770102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTERADYNE INC

13,100.000 NHHY Local 14.130000 0.00 15.72 0.00 185,118.721.000000

Base 14.130000 0.00 15.72 0.00 185,118.72

COMMON STOCK881609101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TESORO CORP

3,170.000 NHDM Local 27.527900 0.00 47.55 0.00 87,310.991.000000

Base 27.527900 0.00 47.55 0.00 87,310.99

COMMON STOCK88160R101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTESLA MOTORS INC

2,090.000 NHEU Local 27.565000 0.00 2.50 0.00 57,613.351.000000

Base 27.565000 0.00 2.50 0.00 57,613.35

COMMON STOCK USD.0188162G103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTETRA TECH INC

6,810.000 NHHZ Local 22.630000 0.00 8.17 0.00 154,118.471.000000

Base 22.630000 0.00 8.17 0.00 154,118.47

COMMON STOCK88164L100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTESSERA TECHNOLOGIES INC

4,000.000 NHHZ Local 16.160000 0.00 4.80 0.00 64,644.801.000000

Base 16.160000 0.00 4.80 0.00 64,644.80

COMMON STOCK USD1.882491103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTEXAS INDUSTRIES INC

220.000 NHHZ Local 39.920000 0.00 0.26 0.00 8,782.661.000000

Base 39.920000 0.00 0.26 0.00 8,782.66

COMMON STOCK USD1.882508104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TEXAS INSTRUMENTS INC

2,000.000 NHEU Local 34.482000 0.00 20.00 0.00 68,984.001.000000

Base 34.482000 0.00 20.00 0.00 68,984.00

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

450.000 NHHY Local 34.252800 0.00 6.75 0.00 15,420.511.000000

Base 34.252800 0.00 6.75 0.00 15,420.51
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,300.000 NHEU Local 31.530000 0.00 13.56 0.00 356,302.561.000000

Base 31.530000 0.00 13.56 0.00 356,302.56

882508104 Total

40.31 0.000.0013,750.000 Local 440,707.07

Base 0.00 40.31 0.00 440,707.07

COMMON STOCK882681109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTEXAS ROADHOUSE INC

560.000 NHHZ Local 17.360000 0.00 0.67 0.00 9,722.271.000000

Base 17.360000 0.00 0.67 0.00 9,722.27

COMMON STOCK883203101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TEXTRON INC

670.000 NHEU Local 27.409400 0.00 6.70 0.00 18,371.001.000000

Base 27.409400 0.00 6.70 0.00 18,371.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,410.000 NHHY Local 22.360000 0.00 10.09 0.00 188,057.691.000000

Base 22.360000 0.00 10.09 0.00 188,057.69

883203101 Total

16.79 0.000.009,080.000 Local 206,428.69

Base 0.00 16.79 0.00 206,428.69

COMMON STOCK USD.0188338T104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTHERAVANCE INC

1,560.000 NHHZ Local 21.240000 0.00 1.87 0.00 33,136.271.000000

Base 21.240000 0.00 1.87 0.00 33,136.27

COMMON STOCK USD.1884315102 18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINCTHOMAS + BETTS CORP

6,770.000 NHDU Local 55.455000 0.00 117.80 0.00 375,548.151.000000

Base 55.455000 0.00 117.80 0.00 375,548.15



Prepared by State StreetPage 632

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

210.000 NHEU Local 51.030000 0.00 0.25 0.00 10,716.551.000000

Base 51.030000 0.00 0.25 0.00 10,716.55

29 Jun 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,258.000 NHEX Local 52.879200 0.00 50.32 0.00 66,572.351.000000

Base 52.879200 0.00 50.32 0.00 66,572.35

884315102 Total

168.37 0.000.008,238.000 Local 452,837.05

Base 0.00 168.37 0.00 452,837.05

COMMON STOCK NPV884903105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.THOMSON REUTERS CORP

570.000 NHEU Local 39.387000 0.00 5.70 0.00 22,456.291.000000

Base 39.387000 0.00 5.70 0.00 22,456.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,420.000 NHEU Local 35.930000 0.00 4.10 0.00 122,884.701.000000

Base 35.930000 0.00 4.10 0.00 122,884.70

884903105 Total

9.80 0.000.003,990.000 Local 145,340.99

Base 0.00 9.80 0.00 145,340.99

COMMON STOCK USD.1885160101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTHOR INDUSTRIES INC

3,130.000 NHHY Local 28.480000 0.00 3.75 0.00 89,146.151.000000

Base 28.480000 0.00 3.75 0.00 89,146.15

COMMON STOCK USD.0188579Y101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.3M CO

2,660.000 NHEU Local 93.557200 0.00 26.60 0.00 248,888.751.000000

Base 93.557200 0.00 26.60 0.00 248,888.75
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06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

830.000 NHDM Local 93.808000 0.00 12.45 0.00 77,873.091.000000

Base 93.808000 0.00 12.45 0.00 77,873.09

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

740.000 NHDM Local 95.558400 0.00 11.10 0.00 70,724.321.000000

Base 95.558400 0.00 11.10 0.00 70,724.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,890.000 NHHY Local 90.890000 0.00 7.06 0.00 535,349.161.000000

Base 90.890000 0.00 7.06 0.00 535,349.16

88579Y101 Total

57.21 0.000.0010,120.000 Local 932,835.32

Base 0.00 57.21 0.00 932,835.32

COMMON STOCK88632Q103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTIBCO SOFTWARE INC

9,700.000 NHEU Local 26.320000 0.00 11.64 0.00 255,315.641.000000

Base 26.320000 0.00 11.64 0.00 255,315.64

COMMON STOCK USD.1886423102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTIDEWATER INC

7,480.000 NHEU Local 50.470000 0.00 8.97 0.00 377,524.571.000000

Base 50.470000 0.00 8.97 0.00 377,524.57

COMMON STOCK USD.01886547108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TIFFANY + CO

590.000 NHEU Local 62.596800 0.00 5.90 0.00 36,938.011.000000

Base 62.596800 0.00 5.90 0.00 36,938.01

27 Apr 2011 02 May 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

6,084.000 NHIB Local 67.439500 0.00 182.52 0.00 410,484.441.000000

Base 67.439500 0.00 182.52 0.00 410,484.44
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02 May 2011 05 May 2011 USD/DTC 0.02ABEL NOSER CORPORATION

2,539.000 NHIB Local 69.186100 0.00 50.78 0.00 175,714.291.000000

Base 69.186100 0.00 50.78 0.00 175,714.29

04 May 2011 09 May 2011 USD/DTC 0.02ABEL NOSER CORPORATION

2,394.000 NHIB Local 68.263700 0.00 47.88 0.00 163,471.181.000000

Base 68.263700 0.00 47.88 0.00 163,471.18

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 75.700000 0.00 0.24 0.00 15,140.241.000000

Base 75.700000 0.00 0.24 0.00 15,140.24

886547108 Total

287.32 0.000.0011,807.000 Local 801,748.16

Base 0.00 287.32 0.00 801,748.16

COMMON STOCK USD.01887317303 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TIME WARNER INC

1,100.000 NHEU Local 35.698600 0.00 11.00 0.00 39,279.461.000000

Base 35.698600 0.00 11.00 0.00 39,279.46

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

12,620.000 NHHY Local 34.460000 0.00 15.14 0.00 434,900.341.000000

Base 34.460000 0.00 15.14 0.00 434,900.34

887317303 Total

26.14 0.000.0013,720.000 Local 474,179.80

Base 0.00 26.14 0.00 474,179.80

COMMON STOCK USD.0188732J207 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TIME WARNER CABLE

240.000 NHHY Local 76.537500 0.00 3.60 0.00 18,372.601.000000

Base 76.537500 0.00 3.60 0.00 18,372.60
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

19,630.000 NHEU Local 74.500000 0.00 23.55 0.00 1,462,458.551.000000

Base 74.500000 0.00 23.55 0.00 1,462,458.55

88732J207 Total

27.15 0.000.0019,870.000 Local 1,480,831.15

Base 0.00 27.15 0.00 1,480,831.15

COMMON STOCK NPV887389104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TIMKEN CO

500.000 NHEU Local 52.334000 0.00 5.00 0.00 26,172.001.000000

Base 52.334000 0.00 5.00 0.00 26,172.00

26 May 2011 01 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

9,310.000 NHIB Local 49.800900 0.00 279.30 0.00 463,925.681.000000

Base 49.800900 0.00 279.30 0.00 463,925.68

01 Jun 2011 06 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,288.000 NHIB Local 51.045300 0.00 42.88 0.00 218,925.131.000000

Base 51.045300 0.00 42.88 0.00 218,925.13

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

740.000 NHEU Local 46.980000 0.00 0.88 0.00 34,766.081.000000

Base 46.980000 0.00 0.88 0.00 34,766.08

887389104 Total

328.06 0.000.0014,838.000 Local 743,788.89

Base 0.00 328.06 0.00 743,788.89

COMMON STOCK NPV88830M102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TITAN INTERNATIONAL INC

750.000 NHHZ Local 26.707300 0.00 11.25 0.00 20,041.731.000000

Base 26.707300 0.00 11.25 0.00 20,041.73
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COMMON STOCK88830R101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTITAN MACHINERY INC

100.000 NHHZ Local 28.870000 0.00 0.12 0.00 2,887.121.000000

Base 28.870000 0.00 0.12 0.00 2,887.12

COMMON STOCK USD.01888339207 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTITANIUM METALS CORP

2,800.000 NHHY Local 17.280000 0.00 3.36 0.00 48,387.361.000000

Base 17.280000 0.00 3.36 0.00 48,387.36

88899G947 13 Apr 2011 13 Apr 2011 USD/BOSCAPITAL CALLTISHMAN SPEYER REAL EST VII

487,474.000 NHEJ Local 1.000000 0.00 0.00 0.00 487,474.001.000000

Base 1.000000 0.00 0.00 0.00 487,474.00

28 Apr 2011 28 Apr 2011 USD/BOSCAPITAL CALL

1,896,200.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,896,200.001.000000

Base 1.000000 0.00 0.00 0.00 1,896,200.00

88899G947 Total

0.00 0.000.002,383,674.000 Local 2,383,674.00

Base 0.00 0.00 0.00 2,383,674.00

COMMON STOCK USD1.891092108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TORO CO

320.000 NHEU Local 66.893800 0.00 3.20 0.00 21,409.221.000000

Base 66.893800 0.00 3.20 0.00 21,409.22

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

180.000 NHEU Local 59.730000 0.00 0.21 0.00 10,751.611.000000

Base 59.730000 0.00 0.21 0.00 10,751.61

891092108 Total

3.41 0.000.00500.000 Local 32,160.83

Base 0.00 3.41 0.00 32,160.83
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COMMON STOCK USD.01891777104 04 Apr 2011 07 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.TOWER GROUP INC

932.000 NHDF Local 23.995500 0.00 6.99 0.00 22,370.801.000000

Base 23.995500 0.00 6.99 0.00 22,370.80

12 Apr 2011 15 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,276.000 NHDF Local 23.013000 0.00 32.07 0.00 98,435.661.000000

Base 23.013000 0.00 32.07 0.00 98,435.66

12 Apr 2011 15 Apr 2011 USD/DTC 0.02LIQUIDNETINC

14,200.000 NHDF Local 23.015000 0.00 213.00 0.00 327,026.001.000000

Base 23.015000 0.00 213.00 0.00 327,026.00

18 Apr 2011 21 Apr 2011 USD/DTC 0.02LIQUIDNETINC

19,200.000 NHDF Local 22.385000 0.00 288.00 0.00 430,080.001.000000

Base 22.385000 0.00 288.00 0.00 430,080.00

20 May 2011 25 May 2011 USD/DTC 0.04WUNDERLICH SECURITIES INC.

8,570.000 NHEX Local 23.939800 0.00 342.80 0.00 205,506.891.000000

Base 23.939800 0.00 342.80 0.00 205,506.89

09 Jun 2011 14 Jun 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

3,459.000 NHEX Local 23.865900 0.00 138.36 0.00 82,690.511.000000

Base 23.865900 0.00 138.36 0.00 82,690.51

10 Jun 2011 15 Jun 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

3,984.000 NHEX Local 23.252600 0.00 159.36 0.00 92,797.721.000000

Base 23.252600 0.00 159.36 0.00 92,797.72

13 Jun 2011 16 Jun 2011 USD/DTC 0.04WUNDERLICH SECURITIES INC.

5,628.000 NHEX Local 23.023700 0.00 225.12 0.00 129,802.501.000000

Base 23.023700 0.00 225.12 0.00 129,802.50

14 Jun 2011 17 Jun 2011 USD/DTC 0.04WUNDERLICH SECURITIES INC.

2,412.000 NHEX Local 23.320500 0.00 96.48 0.00 56,345.531.000000

Base 23.320500 0.00 96.48 0.00 56,345.53
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21 Jun 2011 24 Jun 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

2,936.000 NHEX Local 23.581400 0.00 117.44 0.00 69,352.431.000000

Base 23.581400 0.00 117.44 0.00 69,352.43

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,120.000 NHHZ Local 23.060000 0.00 2.54 0.00 48,889.741.000000

Base 23.060000 0.00 2.54 0.00 48,889.74

29 Jun 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

5,690.000 NHEX Local 23.777200 0.00 227.60 0.00 135,519.871.000000

Base 23.777200 0.00 227.60 0.00 135,519.87

891777104 Total

1,849.76 0.000.0073,407.000 Local 1,698,817.65

Base 0.00 1,849.76 0.00 1,698,817.65

COMMON STOCK USD.01891894107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTOWERS WATSON + CO CL A

300.000 NHEU Local 63.040000 0.00 0.36 0.00 18,912.361.000000

Base 63.040000 0.00 0.36 0.00 18,912.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHHY Local 63.040000 0.00 0.72 0.00 37,824.721.000000

Base 63.040000 0.00 0.72 0.00 37,824.72

891894107 Total

1.08 0.000.00900.000 Local 56,737.08

Base 0.00 1.08 0.00 56,737.08

COMMON STOCK89214A102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTOWN SPORTS INTERNATIONAL

1,600.000 NHHZ Local 7.000000 0.00 1.92 0.00 11,201.921.000000

Base 7.000000 0.00 1.92 0.00 11,201.92
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COMMON STOCK892356106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TRACTOR SUPPLY COMPANY

330.000 NHEU Local 61.450600 0.00 3.30 0.00 20,282.001.000000

Base 61.450600 0.00 3.30 0.00 20,282.00

14 Apr 2011 19 Apr 2011 USD/DTC 0.04BNY CONVERGEX LJR

24,420.000 NHDG Local 63.425300 0.00 854.70 0.00 1,549,700.531.000000

Base 63.425300 0.00 854.70 0.00 1,549,700.53

18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

1,970.000 NHDU Local 58.830500 0.00 59.10 0.00 115,955.191.000000

Base 58.830500 0.00 59.10 0.00 115,955.19

892356106 Total

917.10 0.000.0026,720.000 Local 1,685,937.72

Base 0.00 917.10 0.00 1,685,937.72

COMMON STOCK USD.01893641100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TRANSDIGM GROUP INC

230.000 NHEU Local 84.065300 0.00 2.30 0.00 19,337.321.000000

Base 84.065300 0.00 2.30 0.00 19,337.32

COMMON STOCK NPV89417E109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TRAVELERS COS INC/THE

260.000 NHHY Local 61.635000 0.00 3.90 0.00 16,029.001.000000

Base 61.635000 0.00 3.90 0.00 16,029.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,390.000 NHHY Local 56.680000 0.00 1.66 0.00 78,786.861.000000

Base 56.680000 0.00 1.66 0.00 78,786.86

89417E109 Total

5.56 0.000.001,650.000 Local 94,815.86

Base 0.00 5.56 0.00 94,815.86
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COMMON STOCK USD.0189469A104 05 May 2011 10 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.TREEHOUSE FOODS INC

2,240.000 NHHO Local 56.548700 0.00 44.80 0.00 126,713.891.000000

Base 56.548700 0.00 44.80 0.00 126,713.89

05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

60.000 NHHZ Local 56.097700 0.00 0.90 0.00 3,366.761.000000

Base 56.097700 0.00 0.90 0.00 3,366.76

17 May 2011 20 May 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,300.000 NHHO Local 58.324600 0.00 92.00 0.00 134,238.581.000000

Base 58.324600 0.00 92.00 0.00 134,238.58

23 Jun 2011 28 Jun 2011 USD/DTC 0.03PULSE TRADING LLC

1,809.000 NHDY Local 50.624400 0.00 54.27 0.00 91,633.811.000000

Base 50.624400 0.00 54.27 0.00 91,633.81

89469A104 Total

191.97 0.000.006,409.000 Local 355,953.04

Base 0.00 191.97 0.00 355,953.04

COMMON STOCK895848109 30 Mar 2011 21 Apr 2011 USD/DTCAUTREPAT-STK/$ DIVTRIANGLE CAPITAL CORP

50.604 NHHZ Local 17.719943 0.00 0.00 0.00 896.701.000000

Base 17.719943 0.00 0.00 0.00 896.70

COMMON STOCK89600B201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTRIANGLE PETROLEUM CORP

3,100.000 NHHZ Local 5.980000 0.00 3.72 0.00 18,541.721.000000

Base 5.980000 0.00 3.72 0.00 18,541.72

COMMON STOCK NPV896239100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TRIMBLE NAVIGATION LTD

530.000 NHEU Local 51.709200 0.00 5.30 0.00 27,411.181.000000

Base 51.709200 0.00 5.30 0.00 27,411.18
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05 May 2011 10 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

11,546.000 NHDZ Local 43.958600 0.00 461.84 0.00 508,007.841.000000

Base 43.958600 0.00 461.84 0.00 508,007.84

05 May 2011 10 May 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

100.000 NHDZ Local 43.078000 0.00 2.00 0.00 4,309.801.000000

Base 43.078000 0.00 2.00 0.00 4,309.80

05 May 2011 10 May 2011 USD/DTC 0.02LIQUIDNETINC

26,875.000 NHDZ Local 43.305200 0.00 537.50 0.00 1,164,364.751.000000

Base 43.305200 0.00 537.50 0.00 1,164,364.75

06 May 2011 11 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

18,179.000 NHDZ Local 44.147700 0.00 727.16 0.00 803,288.201.000000

Base 44.147700 0.00 727.16 0.00 803,288.20

896239100 Total

1,733.80 0.000.0057,230.000 Local 2,507,381.77

Base 0.00 1,733.80 0.00 2,507,381.77

COMMON STOCK USD1.896522109 10 May 2011 13 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTRINITY INDUSTRIES INC

1,399.000 NHIB Local 35.126100 0.00 13.99 0.00 49,155.401.000000

Base 35.126100 0.00 13.99 0.00 49,155.40

11 May 2011 16 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,100.000 NHIB Local 34.000000 0.00 11.00 0.00 37,411.001.000000

Base 34.000000 0.00 11.00 0.00 37,411.00

23 Jun 2011 28 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

282.000 NHIB Local 31.782600 0.00 2.82 0.00 8,965.511.000000

Base 31.782600 0.00 2.82 0.00 8,965.51



Prepared by State StreetPage 642

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

896522109 Total

27.81 0.000.002,781.000 Local 95,531.91

Base 0.00 27.81 0.00 95,531.91

COMMON STOCK896818101 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TRIUMPH GROUP INC

350.000 NHDU Local 95.661500 0.00 7.00 0.00 33,488.531.000000

Base 95.661500 0.00 7.00 0.00 33,488.53

COMMON STOCK89784N104 19 May 2011 24 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCTRUE RELIGION APPAREL INC

5,450.000 NHHO Local 28.954700 0.00 218.00 0.00 158,021.121.000000

Base 28.954700 0.00 218.00 0.00 158,021.12

20 May 2011 25 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

6,890.000 NHHO Local 28.240700 0.00 275.60 0.00 194,854.021.000000

Base 28.240700 0.00 275.60 0.00 194,854.02

23 May 2011 26 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,230.000 NHHO Local 28.449600 0.00 169.20 0.00 120,511.011.000000

Base 28.449600 0.00 169.20 0.00 120,511.01

24 May 2011 27 May 2011 USD/DTC 0.04NEEDHAM +COMPANY

2,300.000 NHHO Local 28.813800 0.00 92.00 0.00 66,363.741.000000

Base 28.813800 0.00 92.00 0.00 66,363.74

07 Jun 2011 10 Jun 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

720.000 NHHO Local 26.766800 0.00 28.80 0.00 19,300.901.000000

Base 26.766800 0.00 28.80 0.00 19,300.90

89784N104 Total

783.60 0.000.0019,590.000 Local 559,050.79

Base 0.00 783.60 0.00 559,050.79
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COMMON STOCK NPV898402102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TRUSTMARK CORP

150.000 NHHZ Local 23.445100 0.00 2.25 0.00 3,519.021.000000

Base 23.445100 0.00 2.25 0.00 3,519.02

COMMON STOCK USD.01899035505 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTUESDAY MORNING CORP

1,600.000 NHHZ Local 4.350000 0.00 1.92 0.00 6,961.921.000000

Base 4.350000 0.00 1.92 0.00 6,961.92

COMMON STOCK USD.01899896104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.TUPPERWARE BRANDS CORP

290.000 NHEU Local 59.690300 0.00 2.90 0.00 17,313.091.000000

Base 59.690300 0.00 2.90 0.00 17,313.09

ADR900148701 16 Jun 2011 21 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTURKIYE GARANTI BANKASI ADR

24,708.000 NHHJ Local 4.285000 0.00 247.08 0.00 106,120.861.000000

Base 4.285000 0.00 247.08 0.00 106,120.86

COMMON STOCK USD1.901109108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTUTOR PERINI CORP

430.000 NHHZ Local 18.710000 0.00 0.52 0.00 8,045.821.000000

Base 18.710000 0.00 0.52 0.00 8,045.82

COMMON STOCK90187B101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TWO HARBORS INVESTMENT CORP

4,100.000 NHHZ Local 10.430000 0.00 61.50 0.00 42,824.501.000000

Base 10.430000 0.00 61.50 0.00 42,824.50

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,300.000 NHHZ Local 10.560000 0.00 2.76 0.00 24,290.761.000000

Base 10.560000 0.00 2.76 0.00 24,290.76

90187B101 Total

64.26 0.000.006,400.000 Local 67,115.26

Base 0.00 64.26 0.00 67,115.26
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COMMON STOCK NPV902681105 18 May 2011 23 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INCUGI CORP

3,060.000 NHDU Local 32.188600 0.00 91.80 0.00 98,588.921.000000

Base 32.188600 0.00 91.80 0.00 98,588.92

COMMON STOCK USD1.902788108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UMB FINANCIAL CORP

90.000 NHHZ Local 41.716100 0.00 1.35 0.00 3,755.801.000000

Base 41.716100 0.00 1.35 0.00 3,755.80

COMMON STOCK USD.01902973304 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.US BANCORP

700.000 NHHY Local 24.999800 0.00 10.50 0.00 17,510.361.000000

Base 24.999800 0.00 10.50 0.00 17,510.36

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

570.000 NHHY Local 24.933200 0.00 8.55 0.00 14,220.471.000000

Base 24.933200 0.00 8.55 0.00 14,220.47

902973304 Total

19.05 0.000.001,270.000 Local 31,730.83

Base 0.00 19.05 0.00 31,730.83

COMMON STOCK USD.1903293405 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUSG CORP

2,850.000 NHHZ Local 14.280000 0.00 3.42 0.00 40,701.421.000000

Base 14.280000 0.00 3.42 0.00 40,701.42

COMMON STOCK USD.190333E108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)USEC INC

1,010.000 NHHZ Local 4.329300 0.00 15.15 0.00 4,387.741.000000

Base 4.329300 0.00 15.15 0.00 4,387.74

COMMON STOCK90341G103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUSA MOBILITY INC

1,700.000 NHHZ Local 15.350000 0.00 2.04 0.00 26,097.041.000000

Base 15.350000 0.00 2.04 0.00 26,097.04
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COMMON STOCK USD.0190384S303 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCULTA SALON COSMETICS + FRAGR

2,600.000 NHEU Local 62.820000 0.00 3.12 0.00 163,335.121.000000

Base 62.820000 0.00 3.12 0.00 163,335.12

COMMON STOCK NPV903914109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ULTRA PETROLEUM CORP

710.000 NHEU Local 50.050700 0.00 7.10 0.00 35,543.101.000000

Base 50.050700 0.00 7.10 0.00 35,543.10

COMMON STOCK NPV904214103 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UMPQUA HOLDINGS CORP

310.000 NHHZ Local 11.303400 0.00 4.65 0.00 3,508.701.000000

Base 11.303400 0.00 4.65 0.00 3,508.70

COMMON STOCK904311107 18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCUNDER ARMOUR INC CLASS A

160.000 NHDU Local 67.280000 0.00 0.80 0.00 10,765.601.000000

Base 67.280000 0.00 0.80 0.00 10,765.60

18 May 2011 23 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,200.000 NHDU Local 67.213900 0.00 6.00 0.00 80,662.681.000000

Base 67.213900 0.00 6.00 0.00 80,662.68

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,100.000 NHEU Local 74.370000 0.00 2.52 0.00 156,179.521.000000

Base 74.370000 0.00 2.52 0.00 156,179.52

904311107 Total

9.32 0.000.003,460.000 Local 247,607.80

Base 0.00 9.32 0.00 247,607.80

COMMON STOCK90662P104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNION FIRST MARKET BANKSHARE

200.000 NHHZ Local 12.000000 0.00 0.24 0.00 2,400.241.000000

Base 12.000000 0.00 0.24 0.00 2,400.24
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COMMON STOCK USD2.5907818108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.UNION PACIFIC CORP

300.000 NHEU Local 98.411700 0.00 3.00 0.00 29,526.511.000000

Base 98.411700 0.00 3.00 0.00 29,526.51

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHHY Local 96.386500 0.00 2.40 0.00 15,424.241.000000

Base 96.386500 0.00 2.40 0.00 15,424.24

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

134.000 NHHY Local 103.375000 0.00 2.01 0.00 13,854.261.000000

Base 103.375000 0.00 2.01 0.00 13,854.26

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,045.000 NHEU Local 100.040000 0.00 1.25 0.00 104,543.051.000000

Base 100.040000 0.00 1.25 0.00 104,543.05

907818108 Total

8.66 0.000.001,639.000 Local 163,348.06

Base 0.00 8.66 0.00 163,348.06

COMMON STOCK USD.2909218109 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CUNIT CORP

1,890.000 NHDU Local 55.247200 0.00 56.70 0.00 104,473.911.000000

Base 55.247200 0.00 56.70 0.00 104,473.91

COMMON STOCK USD1.90984P303 20 Jun 2011 20 Jun 2011 USD/DTCREVERSE SPLIT NON CASHUNITED COMMUNITY BANKS/GA

2,334.600 NHHZ Local 23.125340 0.00 0.00 0.00 53,988.421.000000

Base 23.125340 0.00 0.00 0.00 53,988.42

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

530.000 NHHZ Local 9.940000 0.00 0.64 0.00 5,268.841.000000

Base 9.940000 0.00 0.64 0.00 5,268.84
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90984P303 Total

0.64 0.000.002,864.600 Local 59,257.26

Base 0.00 0.64 0.00 59,257.26

COMMON STOCK USD2.5909907107 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNITED BANKSHARES INC

140.000 NHHZ Local 25.289000 0.00 2.10 0.00 3,542.561.000000

Base 25.289000 0.00 2.10 0.00 3,542.56

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

430.000 NHHZ Local 23.470000 0.00 0.52 0.00 10,092.621.000000

Base 23.470000 0.00 0.52 0.00 10,092.62

909907107 Total

2.62 0.000.00570.000 Local 13,635.18

Base 0.00 2.62 0.00 13,635.18

COMMON STOCK USD.01910047109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.UNITED CONTINENTAL HOLDINGS

1,280.000 NHEU Local 22.981300 0.00 12.80 0.00 29,428.861.000000

Base 22.981300 0.00 12.80 0.00 29,428.86

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

860.000 NHEU Local 22.990000 0.00 1.03 0.00 19,772.431.000000

Base 22.990000 0.00 1.03 0.00 19,772.43

910047109 Total

13.83 0.000.002,140.000 Local 49,201.29

Base 0.00 13.83 0.00 49,201.29

COMMON STOCK911268100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNITED ONLINE INC

2,290.000 NHHZ Local 5.810000 0.00 2.75 0.00 13,307.651.000000

Base 5.810000 0.00 2.75 0.00 13,307.65
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COMMON STOCK USD.01911312106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.UNITED PARCEL SERVICE CL B

2,640.000 NHEU Local 74.591800 0.00 26.40 0.00 196,948.751.000000

Base 74.591800 0.00 26.40 0.00 196,948.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,000.000 NHEU Local 71.120000 0.00 2.40 0.00 142,242.401.000000

Base 71.120000 0.00 2.40 0.00 142,242.40

911312106 Total

28.80 0.000.004,640.000 Local 339,191.15

Base 0.00 28.80 0.00 339,191.15

COMMON STOCK USD.1911922102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNITED STATES LIME + MINERAL

290.000 NHHZ Local 40.690000 0.00 0.35 0.00 11,800.451.000000

Base 40.690000 0.00 0.35 0.00 11,800.45

REIT USD.0191274F104 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)U STORE IT TRUST

740.000 NHHZ Local 11.095700 0.00 11.10 0.00 8,221.921.000000

Base 11.095700 0.00 11.10 0.00 8,221.92

COMMON STOCK USD1.912909108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCUNITED STATES STEEL CORP

1,400.000 NHHY Local 41.820000 0.00 1.68 0.00 58,549.681.000000

Base 41.820000 0.00 1.68 0.00 58,549.68

LIMITED PARTNERSHIP912WTM909 04 May 2011 04 May 2011 USD/BOSCAPITAL CALLWALTON STREET REAL ESTATE FUND

4,500,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 4,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 4,500,000.00

COMMON STOCK USD.1913004107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNITED STATIONERS INC

3,500.000 NHHZ Local 34.080000 0.00 4.20 0.00 119,284.201.000000

Base 34.080000 0.00 4.20 0.00 119,284.20
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COMMON STOCK USD1.913017109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.UNITED TECHNOLOGIES CORP

3,150.000 NHEU Local 85.406000 0.00 31.50 0.00 269,060.401.000000

Base 85.406000 0.00 31.50 0.00 269,060.40

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,270.000 NHDM Local 85.516300 0.00 19.05 0.00 108,624.751.000000

Base 85.516300 0.00 19.05 0.00 108,624.75

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,210.000 NHDM Local 89.055900 0.00 33.15 0.00 196,846.691.000000

Base 89.055900 0.00 33.15 0.00 196,846.69

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,710.000 NHEU Local 84.330000 0.00 2.05 0.00 144,206.351.000000

Base 84.330000 0.00 2.05 0.00 144,206.35

913017109 Total

85.75 0.000.008,340.000 Local 718,738.19

Base 0.00 85.75 0.00 718,738.19

COMMON STOCK USD.0191307C102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.UNITED THERAPEUTICS CORP

240.000 NHEU Local 67.240800 0.00 2.40 0.00 16,140.191.000000

Base 67.240800 0.00 2.40 0.00 16,140.19

COMMON STOCK USD.0191324P102 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITEDHEALTH GROUP INC

410.000 NHHY Local 44.451900 0.00 6.15 0.00 18,231.431.000000

Base 44.451900 0.00 6.15 0.00 18,231.43

COMMON STOCK91324T302 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNITEK GLOBAL SERVICES INC

1,500.000 NHHZ Local 7.780000 0.00 1.80 0.00 11,671.801.000000

Base 7.780000 0.00 1.80 0.00 11,671.80
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COMMON STOCK USD.0191338E101 02 May 2011 USD/DTCMERGERUNIVERSAL AMERICAN CORP

4,610.000 NHHZ Local 9.170000 0.00 0.00 0.00 42,273.701.000000

Base 9.170000 0.00 0.00 0.00 42,273.70

02 May 2011 CANCEL USD/DTCMERGER

-4,610.000 NHHZ Local 9.170000 0.00 0.00 0.00 -42,273.701.000000

Base 9.170000 0.00 0.00 0.00 -42,273.70

02 May 2011 USD/DTCMERGER

4,610.000 NHHZ Local 23.170000 0.00 0.00 0.00 106,813.701.000000

Base 23.170000 0.00 0.00 0.00 106,813.70

02 May 2011 CANCEL USD/DTCMERGER

-4,610.000 NHHZ Local 23.170000 0.00 0.00 0.00 -106,813.701.000000

Base 23.170000 0.00 0.00 0.00 -106,813.70

02 May 2011 02 May 2011 USD/DTCMERGER

4,610.000 NHHZ Local 9.170000 0.00 0.00 0.00 42,273.701.000000

Base 9.170000 0.00 0.00 0.00 42,273.70

91338E101 Total

0.00 0.000.004,610.000 Local 42,273.70

Base 0.00 0.00 0.00 42,273.70

COMMON STOCK USD.01913483103 22 Jun 2011 27 Jun 2011 USD/DTC 0.03PULSE TRADING LLCUNIVERSAL ELECTRONICS INC

6,434.000 NHDY Local 24.732300 0.00 193.02 0.00 159,320.641.000000

Base 24.732300 0.00 193.02 0.00 159,320.64

23 Jun 2011 28 Jun 2011 USD/DTC 0.03PULSE TRADING LLC

5,926.000 NHDY Local 24.683800 0.00 177.78 0.00 146,453.981.000000

Base 24.683800 0.00 177.78 0.00 146,453.98
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913483103 Total

370.80 0.000.0012,360.000 Local 305,774.62

Base 0.00 370.80 0.00 305,774.62

COMMON STOCK USD.01913903100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCUNIVERSAL HEALTH SERVICES B

4,870.000 NHEU Local 51.130000 0.00 5.84 0.00 249,008.941.000000

Base 51.130000 0.00 5.84 0.00 249,008.94

COMMON STOCK USD.191529Y106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNUM GROUP

55,000.000 NHEU Local 26.250000 0.00 0.00 0.00 1,443,750.001.000000

Base 26.250000 0.00 0.00 0.00 1,443,750.00

LP916QWE902 13 Apr 2011 13 Apr 2011 USD/BOSCAPITAL CALLRIVERSIDE CAPITAL APPRECIATION

991,650.000 NHEL Local 1.000000 0.00 0.00 0.00 991,650.001.000000

Base 1.000000 0.00 0.00 0.00 991,650.00

31 May 2011 31 May 2011 USD/BOSCAPITAL CALL

387,234.000 NHEL Local 1.000000 0.00 0.00 0.00 387,234.001.000000

Base 1.000000 0.00 0.00 0.00 387,234.00

30 Jun 2011 30 Jun 2011 USD/BOSCAPITAL CALL

91,386.000 NHEL Local 1.000000 0.00 0.00 0.00 91,386.001.000000

Base 1.000000 0.00 0.00 0.00 91,386.00

916QWE902 Total

0.00 0.000.001,470,270.000 Local 1,470,270.00

Base 0.00 0.00 0.00 1,470,270.00

COMMON STOCK917047102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.URBAN OUTFITTERS INC

470.000 NHEU Local 30.325500 0.00 4.70 0.00 14,257.691.000000

Base 30.325500 0.00 4.70 0.00 14,257.69
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COMMON STOCK918194101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.VCA ANTECH INC

610.000 NHEU Local 25.255100 0.00 6.10 0.00 15,411.711.000000

Base 25.255100 0.00 6.10 0.00 15,411.71

18 May 2011 23 May 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

21,960.000 NHHO Local 24.999800 0.00 878.40 0.00 549,874.011.000000

Base 24.999800 0.00 878.40 0.00 549,874.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,120.000 NHHY Local 20.230000 0.00 7.34 0.00 123,814.941.000000

Base 20.230000 0.00 7.34 0.00 123,814.94

918194101 Total

891.84 0.000.0028,690.000 Local 689,100.66

Base 0.00 891.84 0.00 689,100.66

COMMON STOCK USD.05918284100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVSE CORP

300.000 NHHZ Local 25.470000 0.00 0.36 0.00 7,641.361.000000

Base 25.470000 0.00 0.36 0.00 7,641.36

COMMON STOCK918914102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVALENCE TECHNOLOGY INC

4,850.000 NHHZ Local 1.210000 0.00 5.82 0.00 5,874.321.000000

Base 1.210000 0.00 5.82 0.00 5,874.32

COMMON STOCK USD1.920253101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.VALMONT INDUSTRIES

190.000 NHEU Local 106.718400 0.00 1.90 0.00 20,278.401.000000

Base 106.718400 0.00 1.90 0.00 20,278.40

18 May 2011 23 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,220.000 NHDU Local 97.500700 0.00 21.10 0.00 411,474.051.000000

Base 97.500700 0.00 21.10 0.00 411,474.05
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 89.870000 0.00 0.24 0.00 17,974.241.000000

Base 89.870000 0.00 0.24 0.00 17,974.24

920253101 Total

23.24 0.000.004,610.000 Local 449,726.69

Base 0.00 23.24 0.00 449,726.69

COMMON STOCK USD.0192047K107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVALUEVISION MEDIA INC A

1,100.000 NHHZ Local 7.930000 0.00 1.32 0.00 8,724.321.000000

Base 7.930000 0.00 1.32 0.00 8,724.32

COMMON STOCK USD1.92220P105 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVARIAN MEDICAL SYSTEMS INC

18,000.000 NHEU Local 67.640000 0.00 0.00 0.00 1,217,520.001.000000

Base 67.640000 0.00 0.00 0.00 1,217,520.00

COMMON STOCK USD.01922417100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVEECO INSTRUMENTS INC

1,700.000 NHHZ Local 47.010000 0.00 2.04 0.00 79,919.041.000000

Base 47.010000 0.00 2.04 0.00 79,919.04

COMMON STOCK USD.0192275P307 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVENOCO INC

700.000 NHHZ Local 12.380000 0.00 0.84 0.00 8,666.841.000000

Base 12.380000 0.00 0.84 0.00 8,666.84

REIT USD.2592276F100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.VENTAS INC

200.000 NHEU Local 54.290000 0.00 2.00 0.00 10,860.001.000000

Base 54.290000 0.00 2.00 0.00 10,860.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,300.000 NHEU Local 52.750000 0.00 7.56 0.00 332,332.561.000000

Base 52.750000 0.00 7.56 0.00 332,332.56
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92276F100 Total

9.56 0.000.006,500.000 Local 343,192.56

Base 0.00 9.56 0.00 343,192.56

COMMON STOCK USD.0192342Y109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVERIFONE SYSTEMS INC

5,210.000 NHEU Local 41.240000 0.00 6.25 0.00 214,866.651.000000

Base 41.240000 0.00 6.25 0.00 214,866.65

COMMON STOCK USD.192343V104 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.VERIZON COMMUNICATIONS INC

690.000 NHHY Local 37.918800 0.00 10.35 0.00 26,174.321.000000

Base 37.918800 0.00 10.35 0.00 26,174.32

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,360.000 NHDM Local 36.990000 0.00 50.40 0.00 124,336.801.000000

Base 36.990000 0.00 50.40 0.00 124,336.80

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 36.675500 0.00 7.50 0.00 18,345.251.000000

Base 36.675500 0.00 7.50 0.00 18,345.25

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

37,310.000 NHEU Local 36.000000 0.00 44.77 0.00 1,343,204.771.000000

Base 36.000000 0.00 44.77 0.00 1,343,204.77

92343V104 Total

113.02 0.000.0041,860.000 Local 1,512,061.14

Base 0.00 113.02 0.00 1,512,061.14

COMMON STOCK92345Y106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVERISK ANALYTICS INC CLASS A

1,300.000 NHHY Local 33.990000 0.00 1.56 0.00 44,188.561.000000

Base 33.990000 0.00 1.56 0.00 44,188.56



Prepared by State StreetPage 655

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0192531L108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVERSO PAPER CORP

2,000.000 NHHZ Local 2.690000 0.00 2.40 0.00 5,382.401.000000

Base 2.690000 0.00 2.40 0.00 5,382.40

COMMON STOCK USD.0192532F100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.VERTEX PHARMACEUTICALS INC

950.000 NHEU Local 47.484200 0.00 9.50 0.00 45,119.491.000000

Base 47.484200 0.00 9.50 0.00 45,119.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,680.000 NHHY Local 48.590000 0.00 2.01 0.00 81,633.211.000000

Base 48.590000 0.00 2.01 0.00 81,633.21

92532F100 Total

11.51 0.000.002,630.000 Local 126,752.70

Base 0.00 11.51 0.00 126,752.70

COMMON STOCK92552V100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVIASAT INC

80.000 NHHZ Local 41.800000 0.00 0.10 0.00 3,344.101.000000

Base 41.800000 0.00 0.10 0.00 3,344.10

COMMON STOCK USD.0192553H803 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVIASYSTEMS GROUP INC

200.000 NHHZ Local 22.230000 0.00 0.24 0.00 4,446.241.000000

Base 22.230000 0.00 0.24 0.00 4,446.24

COMMON STOCK92553P201 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.VIACOM INC CLASS B

560.000 NHEU Local 47.197900 0.00 5.60 0.00 26,436.421.000000

Base 47.197900 0.00 5.60 0.00 26,436.42

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHHY Local 50.045000 0.00 4.95 0.00 16,519.801.000000

Base 50.045000 0.00 4.95 0.00 16,519.80
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

27,290.000 NHEU Local 47.920000 0.00 32.74 0.00 1,307,769.541.000000

Base 47.920000 0.00 32.74 0.00 1,307,769.54

92553P201 Total

43.29 0.000.0028,180.000 Local 1,350,725.76

Base 0.00 43.29 0.00 1,350,725.76

COMMON STOCK USD.01925602104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVICAL INC

1,100.000 NHHZ Local 4.030000 0.00 1.32 0.00 4,434.321.000000

Base 4.030000 0.00 1.32 0.00 4,434.32

COMMON STOCK USD.0192672A101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVIEWPOINT FINANCIAL GROUP

3,500.000 NHHZ Local 13.520000 0.00 4.20 0.00 47,324.201.000000

Base 13.520000 0.00 4.20 0.00 47,324.20

COMMON STOCK NPV927107409 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVILLAGE SUPER MARKET CLASS A

400.000 NHHZ Local 27.650000 0.00 0.48 0.00 11,060.481.000000

Base 27.650000 0.00 0.48 0.00 11,060.48

COMMON STOCK USD.0192769L101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVIRGIN MEDIA INC

18,510.000 NHEU Local 30.850000 0.00 22.21 0.00 571,055.711.000000

Base 30.850000 0.00 22.21 0.00 571,055.71

COMMON STOCK NPV927926303 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVISTA GOLD CORP

8,200.000 NHHZ Local 2.770000 0.00 9.84 0.00 22,723.841.000000

Base 2.770000 0.00 9.84 0.00 22,723.84

COMMON STOCK92826C839 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.VISA INC CLASS A SHARES

1,810.000 NHEU Local 74.127900 0.00 18.10 0.00 134,189.601.000000

Base 74.127900 0.00 18.10 0.00 134,189.60
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

25,080.000 NHHY Local 73.370000 0.00 30.09 0.00 1,840,149.691.000000

Base 73.370000 0.00 30.09 0.00 1,840,149.69

92826C839 Total

48.19 0.000.0026,890.000 Local 1,974,339.29

Base 0.00 48.19 0.00 1,974,339.29

COMMON STOCK92835K103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVISHAY PRECISION GROUP

1,680.000 NHHZ Local 17.300000 0.00 2.02 0.00 29,066.021.000000

Base 17.300000 0.00 2.02 0.00 29,066.02

COMMON STOCK92839U206 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVISTEON CORP

3,420.000 NHHY Local 65.270000 0.00 4.10 0.00 223,227.501.000000

Base 65.270000 0.00 4.10 0.00 223,227.50

COMMON STOCK92847A200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVITACOST.COM INC

1,850.000 NHHZ Local 4.610000 0.00 2.22 0.00 8,530.721.000000

Base 4.610000 0.00 2.22 0.00 8,530.72

ADR92855S200 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIVO PARTICIPACOES SA ADR

32,000.000 NHEU Local 40.380000 0.00 0.00 0.00 1,292,160.001.000000

Base 40.380000 0.00 0.00 0.00 1,292,160.00

COMMON STOCK USD.01928563402 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.VMWARE INC CLASS A

340.000 NHEU Local 81.525900 0.00 3.40 0.00 27,722.211.000000

Base 81.525900 0.00 3.40 0.00 27,722.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 94.240000 0.00 0.84 0.00 65,968.841.000000

Base 94.240000 0.00 0.84 0.00 65,968.84
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928563402 Total

4.24 0.000.001,040.000 Local 93,691.05

Base 0.00 4.24 0.00 93,691.05

COMMON STOCK92886T201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVONAGE HOLDINGS CORP

2,010.000 NHHZ Local 4.420000 0.00 2.41 0.00 8,886.611.000000

Base 4.420000 0.00 2.41 0.00 8,886.61

REIT USD.04929042109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVORNADO REALTY TRUST

300.000 NHEU Local 90.670000 0.00 0.36 0.00 27,201.361.000000

Base 90.670000 0.00 0.36 0.00 27,201.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHHY Local 90.670000 0.00 0.96 0.00 72,536.961.000000

Base 90.670000 0.00 0.96 0.00 72,536.96

929042109 Total

1.32 0.000.001,100.000 Local 99,738.32

Base 0.00 1.32 0.00 99,738.32

COMMON STOCK92911K100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVOYAGER OIL + GAS INC

1,800.000 NHHZ Local 2.630000 0.00 2.16 0.00 4,736.161.000000

Base 2.630000 0.00 2.16 0.00 4,736.16

COMMON STOCK USD.0192926K103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWCA WASTE CORP

2,100.000 NHHZ Local 5.830000 0.00 2.52 0.00 12,245.521.000000

Base 5.830000 0.00 2.52 0.00 12,245.52

COMMON STOCK USD.0192927K102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WABCO HOLDINGS INC

470.000 NHEU Local 62.957400 0.00 4.70 0.00 29,594.681.000000

Base 62.957400 0.00 4.70 0.00 29,594.68
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

320.000 NHEU Local 65.830000 0.00 0.38 0.00 21,065.981.000000

Base 65.830000 0.00 0.38 0.00 21,065.98

92927K102 Total

5.08 0.000.00790.000 Local 50,660.66

Base 0.00 5.08 0.00 50,660.66

COMMON STOCK USD.5929297109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWMS INDUSTRIES INC

4,060.000 NHHY Local 30.100000 0.00 4.87 0.00 122,210.871.000000

Base 30.100000 0.00 4.87 0.00 122,210.87

COMMON STOCK USD.01929740108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWABTEC CORP

2,440.000 NHEU Local 64.210000 0.00 2.92 0.00 156,675.321.000000

Base 64.210000 0.00 2.92 0.00 156,675.32

COMMON STOCK USD.1931142103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WAL MART STORES INC

4,320.000 NHEU Local 52.074900 0.00 43.20 0.00 225,006.771.000000

Base 52.074900 0.00 43.20 0.00 225,006.77

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHHY Local 53.814600 0.00 4.20 0.00 15,072.291.000000

Base 53.814600 0.00 4.20 0.00 15,072.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,700.000 NHEU Local 52.410000 0.00 14.04 0.00 613,211.041.000000

Base 52.410000 0.00 14.04 0.00 613,211.04

931142103 Total

61.44 0.000.0016,300.000 Local 853,290.10

Base 0.00 61.44 0.00 853,290.10
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COMMON STOCK931422109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WALGREEN CO

3,120.000 NHEU Local 40.880300 0.00 31.20 0.00 127,577.741.000000

Base 40.880300 0.00 31.20 0.00 127,577.74

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,150.000 NHEU Local 41.390000 0.00 2.58 0.00 88,991.081.000000

Base 41.390000 0.00 2.58 0.00 88,991.08

931422109 Total

33.78 0.000.005,270.000 Local 216,568.82

Base 0.00 33.78 0.00 216,568.82

COMMON STOCK93148P102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WALKER + DUNLOP INC

720.000 NHHZ Local 11.766100 0.00 10.80 0.00 8,482.391.000000

Base 11.766100 0.00 10.80 0.00 8,482.39

COMMON STOCK USD.0193317Q105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WALTER ENERGY INC

710.000 NHEU Local 137.003900 0.00 7.10 0.00 97,279.871.000000

Base 137.003900 0.00 7.10 0.00 97,279.87

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

757.000 NHEU Local 112.220000 0.00 0.90 0.00 84,951.441.000000

Base 112.220000 0.00 0.90 0.00 84,951.44

93317Q105 Total

8.00 0.000.001,467.000 Local 182,231.31

Base 0.00 8.00 0.00 182,231.31

LIMITED PARTNERSHIP93399Y968 15 Apr 2011 15 Apr 2011 USD/BOSCAPITAL CALLWARBURG PINCUS PRVT EQUITY X

735,000.000 NHEL Local 1.000000 0.00 0.00 0.00 735,000.001.000000

Base 1.000000 0.00 0.00 0.00 735,000.00
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03 May 2011 03 May 2011 USD/BOSCAPITAL CALL

875,000.000 NHEL Local 1.000000 0.00 0.00 0.00 875,000.001.000000

Base 1.000000 0.00 0.00 0.00 875,000.00

27 Jun 2011 27 Jun 2011 USD/BOSCAPITAL CALL

1,050,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,050,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,050,000.00

93399Y968 Total

0.00 0.000.002,660,000.000 Local 2,660,000.00

Base 0.00 0.00 0.00 2,660,000.00

COMMON STOCK USD.01934390402 09 May 2011 12 May 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCWARNACO GROUP INC/THE

860.000 NHHO Local 56.796000 0.00 34.40 0.00 48,878.961.000000

Base 56.796000 0.00 34.40 0.00 48,878.96

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,000.000 NHHZ Local 49.880000 0.00 1.20 0.00 49,881.201.000000

Base 49.880000 0.00 1.20 0.00 49,881.20

28 Jun 2011 OPEN USD/DTC 0.04BNY CONVERGEX LJR

770.000 NHHO Local 50.349200 0.00 30.80 0.00 38,799.681.000000

Base 50.349200 0.00 30.80 0.00 38,799.68

934390402 Total

66.40 0.000.002,630.000 Local 137,559.84

Base 0.00 66.40 0.00 137,559.84

COMMON STOCK934550104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWARNER MUSIC GROUP CORP

960.000 NHHZ Local 8.230000 0.00 1.15 0.00 7,901.951.000000

Base 8.230000 0.00 1.15 0.00 7,901.95
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LIMITED PARTNERSHIP93499B918 18 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ IX

1,125,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,125,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,125,000.00

18 May 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-1,125,000.000 NHEL Local 1.000000 0.00 0.00 0.00 -1,125,000.001.000000

Base 1.000000 0.00 0.00 0.00 -1,125,000.00

93499B918 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

REIT USD.01939653101 06 Jun 2011 09 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWASHINGTON REIT

6,820.000 NHHO Local 32.901400 0.00 272.80 0.00 224,660.351.000000

Base 32.901400 0.00 272.80 0.00 224,660.35

07 Jun 2011 10 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

8,980.000 NHHO Local 33.537000 0.00 359.20 0.00 301,521.461.000000

Base 33.537000 0.00 359.20 0.00 301,521.46

14 Jun 2011 17 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,960.000 NHHO Local 31.603000 0.00 118.80 0.00 125,266.681.000000

Base 31.603000 0.00 118.80 0.00 125,266.68

17 Jun 2011 22 Jun 2011 USD/DTC 0.04BNY CONVERGEX

4,970.000 NHHO Local 31.370600 0.00 198.80 0.00 156,110.681.000000

Base 31.370600 0.00 198.80 0.00 156,110.68

939653101 Total

949.60 0.000.0024,730.000 Local 807,559.17

Base 0.00 949.60 0.00 807,559.17
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LIMITED PARTNERSHIP939VCQ909 18 May 2011 18 May 2011 USD/BOSCAPITAL CALLRIVERSIDE FUND IV

725,076.000 NHEL Local 1.000000 0.00 0.00 0.00 725,076.001.000000

Base 1.000000 0.00 0.00 0.00 725,076.00

COMMON STOCK USD.01941053100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWASTE CONNECTIONS INC

360.000 NHEU Local 31.250000 0.00 0.43 0.00 11,250.431.000000

Base 31.250000 0.00 0.43 0.00 11,250.43

COMMON STOCK USD.01941848103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WATERS CORP

440.000 NHEU Local 87.679600 0.00 4.40 0.00 38,583.421.000000

Base 87.679600 0.00 4.40 0.00 38,583.42

COMMON STOCK942683103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWATSON PHARMACEUTICALS INC

7,000.000 NHEU Local 65.660000 0.00 8.40 0.00 459,628.401.000000

Base 65.660000 0.00 8.40 0.00 459,628.40

COMMON STOCK NPV943315101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWAUSAU PAPER CORP

600.000 NHHZ Local 6.470000 0.00 0.72 0.00 3,882.721.000000

Base 6.470000 0.00 0.72 0.00 3,882.72

COMMON STOCK947684106 06 May 2011 11 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCWEBSENSE INC

1,420.000 NHHO Local 24.379500 0.00 56.80 0.00 34,675.691.000000

Base 24.379500 0.00 56.80 0.00 34,675.69

07 Jun 2011 10 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

2,350.000 NHHO Local 23.997900 0.00 47.00 0.00 56,442.071.000000

Base 23.997900 0.00 47.00 0.00 56,442.07

27 Jun 2011 30 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,360.000 NHHO Local 25.566300 0.00 27.20 0.00 34,797.371.000000

Base 25.566300 0.00 27.20 0.00 34,797.37
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947684106 Total

131.00 0.000.005,130.000 Local 125,915.13

Base 0.00 131.00 0.00 125,915.13

COMMON STOCK USD.0194770V102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WEBMD HEALTH CORP

220.000 NHEU Local 53.234500 0.00 2.20 0.00 11,713.791.000000

Base 53.234500 0.00 2.20 0.00 11,713.79

COMMON STOCK USD.01947890109 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WEBSTER FINANCIAL CORP

180.000 NHHZ Local 20.554600 0.00 2.70 0.00 3,702.531.000000

Base 20.554600 0.00 2.70 0.00 3,702.53

COMMON STOCK USD.0194973V107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WELLPOINT INC

210.000 NHHY Local 77.585000 0.00 3.15 0.00 16,296.001.000000

Base 77.585000 0.00 3.15 0.00 16,296.00

COMMON STOCK949746101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WELLS FARGO + CO

3,340.000 NHDM Local 32.299700 0.00 50.10 0.00 107,931.101.000000

Base 32.299700 0.00 50.10 0.00 107,931.10

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,240.000 NHHY Local 28.690700 0.00 18.60 0.00 35,595.071.000000

Base 28.690700 0.00 18.60 0.00 35,595.07

20 May 2011 25 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

86,700.000 NHDF Local 28.175100 0.00 1,734.00 0.00 2,444,515.171.000000

Base 28.175100 0.00 1,734.00 0.00 2,444,515.17

23 May 2011 26 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

41,600.000 NHDF Local 27.733600 0.00 832.00 0.00 1,154,549.761.000000

Base 27.733600 0.00 832.00 0.00 1,154,549.76
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,460.000 NHHY Local 27.757300 0.00 21.90 0.00 40,547.561.000000

Base 27.757300 0.00 21.90 0.00 40,547.56

03 Jun 2011 08 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

25,700.000 NHDF Local 26.892700 0.00 179.90 0.00 691,322.291.000000

Base 26.892700 0.00 179.90 0.00 691,322.29

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,680.000 NHDM Local 26.629400 0.00 40.20 0.00 71,406.991.000000

Base 26.629400 0.00 40.20 0.00 71,406.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

20,090.000 NHEU Local 27.260000 0.00 24.10 0.00 547,677.501.000000

Base 27.260000 0.00 24.10 0.00 547,677.50

949746101 Total

2,900.80 0.000.00182,810.000 Local 5,093,545.44

Base 0.00 2,900.80 0.00 5,093,545.44

COMMON STOCK USD.195058W100 14 Apr 2011 19 Apr 2011 USD/DTC 0.01PULSE TRADING LLCWENDY S CO/THE

35,530.000 NHDY Local 4.769800 0.00 355.30 0.00 169,826.291.000000

Base 4.769800 0.00 355.30 0.00 169,826.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,090.000 NHHY Local 5.000000 0.00 12.10 0.00 50,462.101.000000

Base 5.000000 0.00 12.10 0.00 50,462.10

95058W100 Total

367.40 0.000.0045,620.000 Local 220,288.39

Base 0.00 367.40 0.00 220,288.39
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COMMON STOCK USD.0195082P105 23 Jun 2011 28 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETSWESCO INTERNATIONAL INC

576.000 NHIB Local 52.110400 0.00 17.28 0.00 30,032.871.000000

Base 52.110400 0.00 17.28 0.00 30,032.87

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHEU Local 51.750000 0.00 0.48 0.00 20,700.481.000000

Base 51.750000 0.00 0.48 0.00 20,700.48

95082P105 Total

17.76 0.000.00976.000 Local 50,733.35

Base 0.00 17.76 0.00 50,733.35

XI LP95099D913 28 Jun 2011 28 Jun 2011 USD/BOSCAPITAL CALLWELSH CARSON ANDERSON STOWE

246,582.000 NHEL Local 1.000000 0.00 0.00 0.00 246,582.001.000000

Base 1.000000 0.00 0.00 0.00 246,582.00

COMMON STOCK NPV952145209 20 May 2011 20 May 2011 USD/DTCREVERSE SPLIT NON CASHWEST COAST BANCORP/OREGON

2,702.000 NHHZ Local 14.005999 0.00 0.00 0.00 37,844.211.000000

Base 14.005999 0.00 0.00 0.00 37,844.21

COMMON STOCK USD.25955306105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWEST PHARMACEUTICAL SERVICES

2,070.000 NHHZ Local 42.560000 0.00 2.48 0.00 88,101.681.000000

Base 42.560000 0.00 2.48 0.00 88,101.68

COMMON STOCK NPV957090103 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WESTAMERICA BANCORPORATION

70.000 NHHZ Local 49.802900 0.00 1.05 0.00 3,487.251.000000

Base 49.802900 0.00 1.05 0.00 3,487.25

COMMON STOCK USD.01957541105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWESTELL TECHNOLOGIES INC A

7,300.000 NHHZ Local 3.430000 0.00 8.76 0.00 25,047.761.000000

Base 3.430000 0.00 8.76 0.00 25,047.76
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COMMON STOCK957638109 29 Apr 2011 04 May 2011 USD/DTC 0.04BNY CONVERGEX LJRWESTERN ALLIANCE BANCORP

5,620.000 NHHO Local 8.214600 0.00 224.80 0.00 46,390.851.000000

Base 8.214600 0.00 224.80 0.00 46,390.85

COMMON STOCK USD.01958102105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWESTERN DIGITAL CORP

3,760.000 NHHY Local 35.180000 0.00 4.51 0.00 132,281.311.000000

Base 35.180000 0.00 4.51 0.00 132,281.31

COMMON STOCK USD.01959802109 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WESTERN UNION CO

2,610.000 NHEU Local 20.478600 0.00 26.10 0.00 53,475.251.000000

Base 20.478600 0.00 26.10 0.00 53,475.25

COMMON STOCK USD.01960413102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WESTLAKE CHEMICAL CORP

60.000 NHHZ Local 58.976200 0.00 0.90 0.00 3,539.471.000000

Base 58.976200 0.00 0.90 0.00 3,539.47

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,120.000 NHHY Local 51.180000 0.00 1.34 0.00 57,322.941.000000

Base 51.180000 0.00 1.34 0.00 57,322.94

960413102 Total

2.24 0.000.001,180.000 Local 60,862.41

Base 0.00 2.24 0.00 60,862.41

COMMON STOCK USD2.5960878106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWESTMORELAND COAL CO

1,000.000 NHHZ Local 17.870000 0.00 1.20 0.00 17,871.201.000000

Base 17.870000 0.00 1.20 0.00 17,871.20

COMMON STOCK USD.1961840105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWET SEAL INC/THE CLASS A

9,900.000 NHHZ Local 4.450000 0.00 11.88 0.00 44,066.881.000000

Base 4.450000 0.00 11.88 0.00 44,066.88
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COMMON STOCK USD1.962149100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWEYCO GROUP INC

440.000 NHHZ Local 22.370000 0.00 0.53 0.00 9,843.331.000000

Base 22.370000 0.00 0.53 0.00 9,843.33

REIT USD1.25962166104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWEYERHAEUSER CO

9,100.000 NHEU Local 20.330000 0.00 10.92 0.00 185,013.921.000000

Base 20.330000 0.00 10.92 0.00 185,013.92

COMMON STOCK USD1.963320106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WHIRLPOOL CORP

150.000 NHEU Local 86.443300 0.00 1.50 0.00 12,968.001.000000

Base 86.443300 0.00 1.50 0.00 12,968.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,140.000 NHHY Local 76.760000 0.00 2.56 0.00 164,268.961.000000

Base 76.760000 0.00 2.56 0.00 164,268.96

963320106 Total

4.06 0.000.002,290.000 Local 177,236.96

Base 0.00 4.06 0.00 177,236.96

REIT USD.001966084204 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWHITESTONE REIT B

1,000.000 NHHZ Local 12.750000 0.00 1.20 0.00 12,751.201.000000

Base 12.750000 0.00 1.20 0.00 12,751.20

COMMON STOCK966387102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWHITING PETROLEUM CORP

6,400.000 NHEU Local 52.800000 0.00 7.68 0.00 337,927.681.000000

Base 52.800000 0.00 7.68 0.00 337,927.68

COMMON STOCK NPV966612103 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WHITNEY HOLDING CORP

260.000 NHHZ Local 13.349200 0.00 3.90 0.00 3,474.691.000000

Base 13.349200 0.00 3.90 0.00 3,474.69
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COMMON STOCK NPV966837106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WHOLE FOODS MARKET INC

660.000 NHEU Local 66.613900 0.00 6.60 0.00 43,971.771.000000

Base 66.613900 0.00 6.60 0.00 43,971.77

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,010.000 NHEU Local 60.520000 0.00 1.21 0.00 61,126.411.000000

Base 60.520000 0.00 1.21 0.00 61,126.41

966837106 Total

7.81 0.000.001,670.000 Local 105,098.18

Base 0.00 7.81 0.00 105,098.18

COMMON STOCK USD1.968223206 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WILEY (JOHN) + SONS CLASS A

220.000 NHEU Local 50.612700 0.00 2.20 0.00 11,136.991.000000

Base 50.612700 0.00 2.20 0.00 11,136.99

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

510.000 NHHY Local 50.561200 0.00 7.65 0.00 25,793.861.000000

Base 50.561200 0.00 7.65 0.00 25,793.86

968223206 Total

9.85 0.000.00730.000 Local 36,930.85

Base 0.00 9.85 0.00 36,930.85

COMMON STOCK USD1.969457100 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WILLIAMS COS INC

1,130.000 NHEU Local 31.355400 0.00 11.30 0.00 35,442.901.000000

Base 31.355400 0.00 11.30 0.00 35,442.90

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,650.000 NHDM Local 30.672700 0.00 24.75 0.00 50,634.711.000000

Base 30.672700 0.00 24.75 0.00 50,634.71
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23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,980.000 NHDM Local 28.710000 0.00 29.70 0.00 56,875.501.000000

Base 28.710000 0.00 29.70 0.00 56,875.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

16,400.000 NHHY Local 28.550000 0.00 19.68 0.00 468,239.681.000000

Base 28.550000 0.00 19.68 0.00 468,239.68

969457100 Total

85.43 0.000.0021,160.000 Local 611,192.79

Base 0.00 85.43 0.00 611,192.79

COMMON STOCK USD.01969904101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WILLIAMS SONOMA INC

460.000 NHEU Local 41.794300 0.00 4.60 0.00 19,229.981.000000

Base 41.794300 0.00 4.60 0.00 19,229.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,600.000 NHHY Local 37.260000 0.00 4.32 0.00 134,140.321.000000

Base 37.260000 0.00 4.32 0.00 134,140.32

969904101 Total

8.92 0.000.004,060.000 Local 153,370.30

Base 0.00 8.92 0.00 153,370.30

COMMON STOCK NPV97186T108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWILSHIRE BANCORP INC

3,440.000 NHHZ Local 3.080000 0.00 4.13 0.00 10,599.331.000000

Base 3.080000 0.00 4.13 0.00 10,599.33

COMMON STOCK97381W104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WINDSTREAM CORP

1,630.000 NHEU Local 12.752200 0.00 16.30 0.00 20,802.391.000000

Base 12.752200 0.00 16.30 0.00 20,802.39
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19 Apr 2011 25 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

62,314.000 NHEZ Local 12.449900 0.00 2,492.56 0.00 778,295.631.000000

Base 12.449900 0.00 2,492.56 0.00 778,295.63

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,290.000 NHHY Local 12.522100 0.00 19.35 0.00 16,172.861.000000

Base 12.522100 0.00 19.35 0.00 16,172.86

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,210.000 NHEU Local 13.040000 0.00 3.85 0.00 41,862.251.000000

Base 13.040000 0.00 3.85 0.00 41,862.25

97381W104 Total

2,532.06 0.000.0068,444.000 Local 857,133.13

Base 0.00 2,532.06 0.00 857,133.13

REIT USD1.976391300 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WINTHROP REALTY TRUST

680.000 NHHZ Local 12.214400 0.00 10.20 0.00 8,315.991.000000

Base 12.214400 0.00 10.20 0.00 8,315.99

COMMON STOCK NPV97650W108 20 Apr 2011 26 Apr 2011 USD/DTC 0.03RBC CAPITAL MARKETSWINTRUST FINANCIAL CORP

776.000 NHDY Local 34.977200 0.00 23.28 0.00 27,165.591.000000

Base 34.977200 0.00 23.28 0.00 27,165.59

COMMON STOCK USD1.978097103 19 Apr 2011 25 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.WOLVERINE WORLD WIDE INC

957.000 NHDU Local 38.648300 0.00 19.14 0.00 37,005.561.000000

Base 38.648300 0.00 19.14 0.00 37,005.56

19 Apr 2011 25 Apr 2011 USD/DTC 0.02LIQUIDNETINC

1,760.000 NHDU Local 38.835100 0.00 34.85 0.00 68,384.631.000000

Base 38.835100 0.00 34.85 0.00 68,384.63
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19 Apr 2011 25 Apr 2011 USD/DTC 0.02LIQUIDNETINC

1,873.000 NHDU Local 38.335000 0.00 37.09 0.00 71,838.551.000000

Base 38.335000 0.00 37.09 0.00 71,838.55

19 Apr 2011 25 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,140.000 NHDU Local 39.084900 0.00 82.80 0.00 161,894.291.000000

Base 39.084900 0.00 82.80 0.00 161,894.29

20 Apr 2011 26 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,540.000 NHDU Local 39.693200 0.00 70.80 0.00 140,584.731.000000

Base 39.693200 0.00 70.80 0.00 140,584.73

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

490.000 NHDU Local 38.698900 0.00 9.80 0.00 18,972.261.000000

Base 38.698900 0.00 9.80 0.00 18,972.26

14 Jun 2011 17 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,120.000 NHHO Local 39.433700 0.00 164.80 0.00 162,631.641.000000

Base 39.433700 0.00 164.80 0.00 162,631.64

21 Jun 2011 24 Jun 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

2,070.000 NHHO Local 40.517900 0.00 82.80 0.00 83,954.851.000000

Base 40.517900 0.00 82.80 0.00 83,954.85

22 Jun 2011 27 Jun 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,650.000 NHHO Local 40.529500 0.00 66.00 0.00 66,939.681.000000

Base 40.529500 0.00 66.00 0.00 66,939.68

27 Jun 2011 30 Jun 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,790.000 NHHO Local 40.883300 0.00 71.60 0.00 73,252.711.000000

Base 40.883300 0.00 71.60 0.00 73,252.71

28 Jun 2011 OPEN USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,170.000 NHHO Local 41.419900 0.00 126.80 0.00 131,427.881.000000

Base 41.419900 0.00 126.80 0.00 131,427.88
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30 Jun 2011 OPEN USD/DTC 0.02INSTINET

2,839.000 NHHO Local 41.565800 0.00 56.78 0.00 118,062.091.000000

Base 41.565800 0.00 56.78 0.00 118,062.09

978097103 Total

823.26 0.000.0028,399.000 Local 1,134,948.87

Base 0.00 823.26 0.00 1,134,948.87

COMMON STOCK980745103 18 May 2011 23 May 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.WOODWARD INC

2,060.000 NHHO Local 35.035700 0.00 82.40 0.00 72,255.941.000000

Base 35.035700 0.00 82.40 0.00 72,255.94

19 May 2011 24 May 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

740.000 NHHO Local 35.614500 0.00 29.60 0.00 26,384.331.000000

Base 35.614500 0.00 29.60 0.00 26,384.33

27 Jun 2011 30 Jun 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,030.000 NHHO Local 33.186100 0.00 41.20 0.00 34,222.881.000000

Base 33.186100 0.00 41.20 0.00 34,222.88

28 Jun 2011 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,270.000 NHHO Local 33.894300 0.00 90.80 0.00 77,030.861.000000

Base 33.894300 0.00 90.80 0.00 77,030.86

29 Jun 2011 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

540.000 NHHO Local 34.121800 0.00 21.60 0.00 18,447.371.000000

Base 34.121800 0.00 21.60 0.00 18,447.37

980745103 Total

265.60 0.000.006,640.000 Local 228,341.38

Base 0.00 265.60 0.00 228,341.38
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COMMON STOCK USD.01981475106 15 Apr 2011 20 Apr 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDWORLD FUEL SERVICES CORP

1,670.000 NHDU Local 37.816600 0.00 8.35 0.00 63,162.071.000000

Base 37.816600 0.00 8.35 0.00 63,162.07

18 Apr 2011 21 Apr 2011 USD/DTC 0.03PICKERINGENERGY PARTNERS, INC

2,750.000 NHDU Local 36.849400 0.00 82.50 0.00 101,418.351.000000

Base 36.849400 0.00 82.50 0.00 101,418.35

04 May 2011 09 May 2011 USD/DTC 0.02LIQUIDNETINC

2,820.000 NHDU Local 35.044400 0.00 49.07 0.00 98,874.281.000000

Base 35.044400 0.00 49.07 0.00 98,874.28

04 May 2011 09 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,850.000 NHDU Local 34.971000 0.00 14.25 0.00 99,681.601.000000

Base 34.971000 0.00 14.25 0.00 99,681.60

18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,270.000 NHDU Local 35.550000 0.00 25.40 0.00 45,173.901.000000

Base 35.550000 0.00 25.40 0.00 45,173.90

981475106 Total

179.57 0.000.0011,360.000 Local 408,310.20

Base 0.00 179.57 0.00 408,310.20

COMMON STOCK NPV981811102 16 May 2011 19 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWORTHINGTON INDUSTRIES

8,480.000 NHHO Local 21.159200 0.00 339.20 0.00 179,769.221.000000

Base 21.159200 0.00 339.20 0.00 179,769.22

17 May 2011 20 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,350.000 NHHO Local 20.940000 0.00 374.00 0.00 196,163.001.000000

Base 20.940000 0.00 374.00 0.00 196,163.00
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18 May 2011 23 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,970.000 NHHO Local 21.549900 0.00 318.80 0.00 172,071.501.000000

Base 21.549900 0.00 318.80 0.00 172,071.50

981811102 Total

1,032.00 0.000.0025,800.000 Local 548,003.72

Base 0.00 1,032.00 0.00 548,003.72

COMMON STOCK USD.0198235T107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWRIGHT MEDICAL GROUP INC

3,280.000 NHHZ Local 14.460000 0.00 3.94 0.00 47,432.741.000000

Base 14.460000 0.00 3.94 0.00 47,432.74

COMMON STOCK USD.01983134107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WYNN RESORTS LTD

280.000 NHEU Local 135.595000 0.00 2.80 0.00 37,969.401.000000

Base 135.595000 0.00 2.80 0.00 37,969.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

303.000 NHEU Local 131.330000 0.00 0.36 0.00 39,793.351.000000

Base 131.330000 0.00 0.36 0.00 39,793.35

983134107 Total

3.16 0.000.00583.000 Local 77,762.75

Base 0.00 3.16 0.00 77,762.75

COMMON STOCK USD2.598389B100 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.XCEL ENERGY INC

1,930.000 NHHY Local 24.016400 0.00 28.95 0.00 46,380.601.000000

Base 24.016400 0.00 28.95 0.00 46,380.60

COMMON STOCK USD.01983919101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.XILINX INC

1,080.000 NHEU Local 32.444400 0.00 10.80 0.00 35,050.751.000000

Base 32.444400 0.00 10.80 0.00 35,050.75
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 34.640000 0.00 0.84 0.00 24,248.841.000000

Base 34.640000 0.00 0.84 0.00 24,248.84

983919101 Total

11.64 0.000.001,780.000 Local 59,299.59

Base 0.00 11.64 0.00 59,299.59

COMMON STOCK98411C100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETXENOPORT INC

900.000 NHHZ Local 6.740000 0.00 1.08 0.00 6,067.081.000000

Base 6.740000 0.00 1.08 0.00 6,067.08

COMMON STOCK984332106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHYAHOO  INC

46,000.000 NHEU Local 16.650000 0.00 0.00 0.00 765,900.001.000000

Base 16.650000 0.00 0.00 0.00 765,900.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

36,850.000 NHHY Local 14.870000 0.00 44.22 0.00 548,003.721.000000

Base 14.870000 0.00 44.22 0.00 548,003.72

984332106 Total

44.22 0.000.0082,850.000 Local 1,313,903.72

Base 0.00 44.22 0.00 1,313,903.72

COMMON STOCK NPV988498101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.YUM  BRANDS INC

1,730.000 NHEU Local 51.475400 0.00 17.30 0.00 89,069.741.000000

Base 51.475400 0.00 17.30 0.00 89,069.74

11 Apr 2011 14 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

10,611.000 NHEZ Local 49.915200 0.00 424.44 0.00 530,074.631.000000

Base 49.915200 0.00 424.44 0.00 530,074.63



Prepared by State StreetPage 677

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

12 Apr 2011 15 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

5,466.000 NHEZ Local 50.117700 0.00 218.64 0.00 274,161.991.000000

Base 50.117700 0.00 218.64 0.00 274,161.99

19 Apr 2011 25 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

15,457.000 NHEZ Local 50.574900 0.00 618.28 0.00 782,354.511.000000

Base 50.574900 0.00 618.28 0.00 782,354.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

410.000 NHEU Local 53.840000 0.00 0.49 0.00 22,074.891.000000

Base 53.840000 0.00 0.49 0.00 22,074.89

988498101 Total

1,279.15 0.000.0033,674.000 Local 1,697,735.76

Base 0.00 1,279.15 0.00 1,697,735.76

COMMON STOCK USD.01988858106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETZALE CORP

4,400.000 NHHZ Local 5.670000 0.00 5.28 0.00 24,953.281.000000

Base 5.670000 0.00 5.28 0.00 24,953.28

COMMON STOCK98887C105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETZALICUS INC

4,000.000 NHHZ Local 2.420000 0.00 4.80 0.00 9,684.801.000000

Base 2.420000 0.00 4.80 0.00 9,684.80

COMMON STOCK USD.01989207105 06 May 2011 11 May 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORZEBRA TECHNOLOGIES CORP CL A

6,360.000 NHHO Local 41.951600 0.00 254.40 0.00 267,066.581.000000

Base 41.951600 0.00 254.40 0.00 267,066.58

09 May 2011 12 May 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,880.000 NHHO Local 41.980100 0.00 275.20 0.00 289,098.291.000000

Base 41.980100 0.00 275.20 0.00 289,098.29
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25 May 2011 31 May 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,060.000 NHHO Local 41.983900 0.00 122.40 0.00 128,593.131.000000

Base 41.983900 0.00 122.40 0.00 128,593.13

26 May 2011 01 Jun 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,500.000 NHHO Local 42.927500 0.00 100.00 0.00 107,418.751.000000

Base 42.927500 0.00 100.00 0.00 107,418.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,300.000 NHEU Local 39.990000 0.00 1.56 0.00 51,988.561.000000

Base 39.990000 0.00 1.56 0.00 51,988.56

989207105 Total

753.56 0.000.0020,100.000 Local 844,165.31

Base 0.00 753.56 0.00 844,165.31

COMMON STOCK98974X103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETZIPCAR INC

300.000 NHHZ Local 20.490000 0.00 0.36 0.00 6,147.361.000000

Base 20.490000 0.00 0.36 0.00 6,147.36

COMMON STOCK USD.01989922109 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ZOLL MEDICAL CORP

560.000 NHDU Local 57.961600 0.00 11.20 0.00 32,469.701.000000

Base 57.961600 0.00 11.20 0.00 32,469.70

WTS EXP 26MAY10995NGT908 08 Jun 2011 13 Jun 2011 USD/EURCREDIT LYONNAIS SECSCLSA FINANCIAL PRODUCTS LTD

12,150.000 NHHP Local 26.464100 0.00 0.00 0.00 321,538.821.000000

Base 26.464100 0.00 0.00 0.00 321,538.82

09 Jun 2011 15 Jun 2011 USD/EUR1 CREDIT LYONNAIS SECS

21,000.000 NHHP Local 26.695900 0.00 0.00 0.00 560,613.901.000000

Base 26.695900 0.00 0.00 0.00 560,613.90
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10 Jun 2011 15 Jun 2011 USD/EURCREDIT LYONNAIS SECS

75,050.000 NHHP Local 26.766800 0.00 0.00 0.00 2,008,848.341.000000

Base 26.766800 0.00 0.00 0.00 2,008,848.34

995NGT908 Total

0.00 0.000.00108,200.000 Local 2,891,001.06

Base 0.00 0.00 0.00 2,891,001.06

LIMITED PARTNERSHIPACI0035N3 20 Apr 2011 20 Apr 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD 2008

274,540.000 NHEL Local 1.000000 0.00 0.00 0.00 274,540.001.000000

Base 1.000000 0.00 0.00 0.00 274,540.00

24 May 2011 24 May 2011 USD/BOSCAPITAL CALL

372,590.000 NHEL Local 1.000000 0.00 0.00 0.00 372,590.001.000000

Base 1.000000 0.00 0.00 0.00 372,590.00

28 Jun 2011 28 Jun 2011 USD/BOSCAPITAL CALL

313,760.000 NHEL Local 1.000000 0.00 0.00 0.00 313,760.001.000000

Base 1.000000 0.00 0.00 0.00 313,760.00

ACI0035N3 Total

0.00 0.000.00960,890.000 Local 960,890.00

Base 0.00 0.00 0.00 960,890.00

LIMITED PARTNERSHIPACI0035T0 03 May 2011 03 May 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD SER09

172,400.000 NHEL Local 1.000000 0.00 0.00 0.00 172,400.001.000000

Base 1.000000 0.00 0.00 0.00 172,400.00

18 May 2011 18 May 2011 USD/BOSCAPITAL CALL

241,630.000 NHEL Local 1.000000 0.00 0.00 0.00 241,630.001.000000

Base 1.000000 0.00 0.00 0.00 241,630.00
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15 Jun 2011 15 Jun 2011 USD/BOSCAPITAL CALL

172,400.000 NHEL Local 1.000000 0.00 0.00 0.00 172,400.001.000000

Base 1.000000 0.00 0.00 0.00 172,400.00

28 Jun 2011 28 Jun 2011 USD/BOSCAPITAL CALL

60,340.000 NHEL Local 1.000000 0.00 0.00 0.00 60,340.001.000000

Base 1.000000 0.00 0.00 0.00 60,340.00

ACI0035T0 Total

0.00 0.000.00646,770.000 Local 646,770.00

Base 0.00 0.00 0.00 646,770.00

LIMITED PARTNERSHIPACI0040Y2 18 Apr 2011 18 Apr 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD2010

125,000.000 NHEL Local 1.000000 0.00 0.00 0.00 125,000.001.000000

Base 1.000000 0.00 0.00 0.00 125,000.00

25 May 2011 25 May 2011 USD/BOSCAPITAL CALL

237,500.000 NHEL Local 1.000000 0.00 0.00 0.00 237,500.001.000000

Base 1.000000 0.00 0.00 0.00 237,500.00

28 Jun 2011 28 Jun 2011 USD/BOSCAPITAL CALL

137,500.000 NHEL Local 1.000000 0.00 0.00 0.00 137,500.001.000000

Base 1.000000 0.00 0.00 0.00 137,500.00

ACI0040Y2 Total

0.00 0.000.00500,000.000 Local 500,000.00

Base 0.00 0.00 0.00 500,000.00

LIMITED PARTNERSHIPACI006KU3 04 Apr 2011 04 Apr 2011 USD/BOSCAPITAL CALLTA ASSOCIATES XI LP

375,000.000 NHEL Local 1.000000 0.00 0.00 0.00 375,000.001.000000

Base 1.000000 0.00 0.00 0.00 375,000.00
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09 May 2011 09 May 2011 USD/BOSCAPITAL CALL

750,000.000 NHEL Local 1.000000 0.00 0.00 0.00 750,000.001.000000

Base 1.000000 0.00 0.00 0.00 750,000.00

13 May 2011 13 May 2011 USD/BOSCAPITAL CALL

250,000.000 NHEL Local 1.000000 0.00 0.00 0.00 250,000.001.000000

Base 1.000000 0.00 0.00 0.00 250,000.00

23 Jun 2011 23 Jun 2011 USD/BOSCAPITAL CALL

250,000.000 NHEL Local 1.000000 0.00 0.00 0.00 250,000.001.000000

Base 1.000000 0.00 0.00 0.00 250,000.00

ACI006KU3 Total

0.00 0.000.001,625,000.000 Local 1,625,000.00

Base 0.00 0.00 0.00 1,625,000.00

MUTUAL FUNDACI00DPJ8 29 Apr 2011 29 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTROCWOOD CAPITAL PARTNERS LP

11,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 11,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 11,000,000.00

LIMITED PARTNERSHIPACI00G3D8 29 Apr 2011 29 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTEMPYREAN CAPITAL FUND, LP

11,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 11,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 11,000,000.00

REITACI00LU47 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTING TAKEOVER PORTFOLIO

33,317,965.800 NHER Local 1.000000 0.00 0.00 0.00 33,317,965.801.000000

Base 1.000000 0.00 0.00 0.00 33,317,965.80

31 May 2011 31 May 2011 USD/BOSCAPITAL CALL

474,011.000 NHER Local 1.000000 0.00 0.00 0.00 474,011.001.000000

Base 1.000000 0.00 0.00 0.00 474,011.00
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ACI00LU47 Total

0.00 0.000.0033,791,976.800 Local 33,791,976.80

Base 0.00 0.00 0.00 33,791,976.80

REITACI00LU54 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTCB RICHARD ELLIS

226,106,027.390 NHEP Local 1.000000 0.00 0.00 0.00 226,106,027.391.000000

Base 1.000000 0.00 0.00 0.00 226,106,027.39

09 Jun 2011 09 Jun 2011 USD/BOSCAPITAL CALL

34,303,485.230 NHEP Local 1.000000 0.00 0.00 0.00 34,303,485.231.000000

Base 1.000000 0.00 0.00 0.00 34,303,485.23

ACI00LU54 Total

0.00 0.000.00260,409,512.620 Local 260,409,512.62

Base 0.00 0.00 0.00 260,409,512.62

GDRB1W7FX909 05 May 2011 10 May 2011 USD/EURLOOP CAPITAL MARKETS LLCVTB BANK OJSC GDR REG S

42,266.000 NHHJ Local 6.070100 0.00 128.28 0.00 256,687.131.000000

Base 6.070100 0.00 128.28 0.00 256,687.13

FRAC CUSIP 29250X103CKC50X106 05 May 2011 05 May 2011 USD/DTCSTATE STREET BANK AND TRUSTENBRIDGE ENERGY MANAGE

29,614.000 NHFN Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

05 May 2011 05 May 2011 USD/DTCSTATE STREET BANK AND TRUST

5,444.000 NHEN Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

CKC50X106 Total

0.00 0.000.0035,058.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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FRAC CUSIP 49455U100EKE55U103 05 May 2011 05 May 2011 USD/DTCSTATE STREET BANK AND TRUSTKINDER MORGAN MANAGMENT,LLC

17,835.000 NHFN Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD1.G0229R108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALTERRA CAPITAL HOLDINGS LTD

390.000 NHHZ Local 21.730000 0.00 0.47 0.00 8,475.171.000000

Base 21.730000 0.00 0.47 0.00 8,475.17

COMMON STOCKG02602103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMDOCS LTD

2,600.000 NHHY Local 29.710000 0.00 3.12 0.00 77,249.121.000000

Base 29.710000 0.00 3.12 0.00 77,249.12

COMMON STOCKG0692U109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAXIS CAPITAL HOLDINGS LTD

2,660.000 NHHY Local 30.730000 0.00 3.19 0.00 81,744.991.000000

Base 30.730000 0.00 3.19 0.00 81,744.99

COMMON STOCKG1151C101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ACCENTURE PLC CL A

2,380.000 NHEU Local 54.823500 0.00 23.80 0.00 130,503.731.000000

Base 54.823500 0.00 23.80 0.00 130,503.73

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,690.000 NHEU Local 57.020000 0.00 3.22 0.00 153,387.021.000000

Base 57.020000 0.00 3.22 0.00 153,387.02

G1151C101 Total

27.02 0.000.005,070.000 Local 283,890.75

Base 0.00 27.02 0.00 283,890.75

COMMON STOCK USD.01G16962105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBUNGE LTD

2,210.000 NHEU Local 66.480000 0.00 2.65 0.00 146,923.451.000000

Base 66.480000 0.00 2.65 0.00 146,923.45



Prepared by State StreetPage 684

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.08G20045202 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTRAL EUROPEAN MEDIA ENT A

5,000.000 NHHZ Local 19.160000 0.00 6.00 0.00 95,806.001.000000

Base 19.160000 0.00 6.00 0.00 95,806.00

COMMON STOCK USD.01G24140108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COOPER INDUSTRIES PLC

620.000 NHEU Local 68.603500 0.00 6.20 0.00 42,540.371.000000

Base 68.603500 0.00 6.20 0.00 42,540.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,040.000 NHHY Local 58.140000 0.00 4.84 0.00 234,890.441.000000

Base 58.140000 0.00 4.84 0.00 234,890.44

G24140108 Total

11.04 0.000.004,660.000 Local 277,430.81

Base 0.00 11.04 0.00 277,430.81

COMMON STOCK USD.2G2554F113 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.COVIDIEN PLC

1,860.000 NHEU Local 52.624000 0.00 18.60 0.00 97,899.241.000000

Base 52.624000 0.00 18.60 0.00 97,899.24

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

16,360.000 NHHY Local 52.330000 0.00 19.63 0.00 856,138.431.000000

Base 52.330000 0.00 19.63 0.00 856,138.43

G2554F113 Total

38.23 0.000.0018,220.000 Local 954,037.67

Base 0.00 38.23 0.00 954,037.67

COMMON STOCK USD1.G30397106 06 Apr 2011 11 Apr 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INCENDURANCE SPECIALTY HOLDINGS

20,000.000 NHDX Local 48.045800 0.00 600.00 0.00 961,516.001.000000

Base 48.045800 0.00 600.00 0.00 961,516.00
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07 Apr 2011 12 Apr 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,000.000 NHDX Local 47.798600 0.00 60.00 0.00 95,657.201.000000

Base 47.798600 0.00 60.00 0.00 95,657.20

08 Apr 2011 13 Apr 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

6,100.000 NHDX Local 47.987600 0.00 183.00 0.00 292,907.361.000000

Base 47.987600 0.00 183.00 0.00 292,907.36

05 May 2011 10 May 2011 USD/DTC 0.03MR BEAL &COMPANY

4,500.000 NHDX Local 44.069500 0.00 135.00 0.00 198,447.751.000000

Base 44.069500 0.00 135.00 0.00 198,447.75

06 May 2011 11 May 2011 USD/DTC 0.03MR BEAL &COMPANY

5,350.000 NHDX Local 44.092300 0.00 160.50 0.00 236,054.311.000000

Base 44.092300 0.00 160.50 0.00 236,054.31

09 May 2011 12 May 2011 USD/DTC 0.01WEEDEN + CO.

1,750.000 NHDX Local 43.910900 0.00 17.50 0.00 76,861.581.000000

Base 43.910900 0.00 17.50 0.00 76,861.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

690.000 NHHY Local 40.850000 0.00 0.82 0.00 28,187.321.000000

Base 40.850000 0.00 0.82 0.00 28,187.32

G30397106 Total

1,156.82 0.000.0040,390.000 Local 1,889,631.52

Base 0.00 1,156.82 0.00 1,889,631.52

COMMON STOCK USD2.5G3682E127 11 Apr 2011 14 Apr 2011 USD/DTC 0.04MR BEAL &COMPANYFRONTLINE LTD

11,169.000 NHEZ Local 23.568100 0.00 446.76 0.00 263,678.871.000000

Base 23.568100 0.00 446.76 0.00 263,678.87
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12 Apr 2011 15 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

11,339.000 NHEZ Local 23.147100 0.00 453.56 0.00 262,918.531.000000

Base 23.147100 0.00 453.56 0.00 262,918.53

13 Apr 2011 18 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

11,339.000 NHEZ Local 23.152500 0.00 453.56 0.00 262,979.761.000000

Base 23.152500 0.00 453.56 0.00 262,979.76

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

7,100.000 NHHZ Local 14.900000 0.00 8.52 0.00 105,798.521.000000

Base 14.900000 0.00 8.52 0.00 105,798.52

G3682E127 Total

1,362.40 0.000.0040,947.000 Local 895,375.68

Base 0.00 1,362.40 0.00 895,375.68

COMMON STOCKG3727Q101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFREESCALE SEMICONDUCTOR HOLD

1,600.000 NHEU Local 16.860000 0.00 1.92 0.00 26,977.921.000000

Base 16.860000 0.00 1.92 0.00 26,977.92

COMMON STOCK USD.01G3922B107 04 May 2011 09 May 2011 USD/DTC 0.03WELLS FARGO SECURITIES, LLCGENPACT LTD

115,844.000 NHDZ Local 15.900000 0.00 3,475.32 0.00 1,845,394.921.000000

Base 15.900000 0.00 3,475.32 0.00 1,845,394.92

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,900.000 NHEU Local 16.340000 0.00 2.28 0.00 31,048.281.000000

Base 16.340000 0.00 2.28 0.00 31,048.28

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,000.000 NHHY Local 16.340000 0.00 2.40 0.00 32,682.401.000000

Base 16.340000 0.00 2.40 0.00 32,682.40
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G3922B107 Total

3,480.00 0.000.00119,744.000 Local 1,909,125.60

Base 0.00 3,480.00 0.00 1,909,125.60

COMMON STOCK USD.1G4388N106 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HELEN OF TROY LTD

130.000 NHHZ Local 29.613600 0.00 1.95 0.00 3,851.721.000000

Base 29.613600 0.00 1.95 0.00 3,851.72

COMMON STOCKG4412G101 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.HERBALIFE LTD

280.000 NHEU Local 81.514900 0.00 2.80 0.00 22,826.971.000000

Base 81.514900 0.00 2.80 0.00 22,826.97

COMMON STOCK USD1.G47791101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INGERSOLL RAND PLC

530.000 NHHY Local 49.075000 0.00 7.95 0.00 26,017.701.000000

Base 49.075000 0.00 7.95 0.00 26,017.70

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

18,490.000 NHEU Local 43.130000 0.00 22.18 0.00 797,495.881.000000

Base 43.130000 0.00 22.18 0.00 797,495.88

G47791101 Total

30.13 0.000.0019,020.000 Local 823,513.58

Base 0.00 30.13 0.00 823,513.58

COMMON STOCK USD.2G491BT108 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.INVESCO LTD

620.000 NHEU Local 25.939700 0.00 6.20 0.00 16,088.811.000000

Base 25.939700 0.00 6.20 0.00 16,088.81

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,000.000 NHHY Local 21.920000 0.00 10.80 0.00 197,290.801.000000

Base 21.920000 0.00 10.80 0.00 197,290.80
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G491BT108 Total

17.00 0.000.009,620.000 Local 213,379.61

Base 0.00 17.00 0.00 213,379.61

COMMON STOCKG5315B107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKOSMOS ENERGY LTD

1,600.000 NHEU Local 17.340000 0.00 1.92 0.00 27,745.921.000000

Base 17.340000 0.00 1.92 0.00 27,745.92

LTD PART USD.01G54050102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.LAZARD LTD CL A

440.000 NHEU Local 41.920000 0.00 4.40 0.00 18,449.201.000000

Base 41.920000 0.00 4.40 0.00 18,449.20

04 Apr 2011 07 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

6,288.000 NHEZ Local 41.784400 0.00 251.52 0.00 262,991.831.000000

Base 41.784400 0.00 251.52 0.00 262,991.83

05 Apr 2011 08 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

8,426.000 NHEZ Local 42.299500 0.00 337.04 0.00 356,752.631.000000

Base 42.299500 0.00 337.04 0.00 356,752.63

06 Apr 2011 11 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

4,341.000 NHEZ Local 42.955900 0.00 173.64 0.00 186,645.201.000000

Base 42.955900 0.00 173.64 0.00 186,645.20

11 Apr 2011 14 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

6,145.000 NHEZ Local 42.297400 0.00 245.80 0.00 260,163.321.000000

Base 42.297400 0.00 245.80 0.00 260,163.32

12 Apr 2011 15 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

6,237.000 NHEZ Local 41.903500 0.00 249.48 0.00 261,601.611.000000

Base 41.903500 0.00 249.48 0.00 261,601.61



Prepared by State StreetPage 689

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

13 Apr 2011 18 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

6,238.000 NHEZ Local 42.055900 0.00 249.52 0.00 262,594.221.000000

Base 42.055900 0.00 249.52 0.00 262,594.22

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 35.730000 0.00 0.84 0.00 25,011.841.000000

Base 35.730000 0.00 0.84 0.00 25,011.84

G54050102 Total

1,512.24 0.000.0038,815.000 Local 1,634,209.85

Base 0.00 1,512.24 0.00 1,634,209.85

COMMON STOCKG5876H105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.MARVELL TECHNOLOGY GROUP LTD

2,540.000 NHEU Local 15.910000 0.00 25.40 0.00 40,436.801.000000

Base 15.910000 0.00 25.40 0.00 40,436.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

36,000.000 NHHY Local 14.060000 0.00 43.20 0.00 506,203.201.000000

Base 14.060000 0.00 43.20 0.00 506,203.20

G5876H105 Total

68.60 0.000.0038,540.000 Local 546,640.00

Base 0.00 68.60 0.00 546,640.00

COMMON STOCKG6331P104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALPHA + OMEGA SEMICONDUCTOR

1,400.000 NHHZ Local 13.530000 0.00 1.68 0.00 18,943.681.000000

Base 13.530000 0.00 1.68 0.00 18,943.68

COMMON STOCKG6359F103 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NABORS INDUSTRIES LTD

1,790.000 NHDM Local 26.511900 0.00 26.85 0.00 47,483.151.000000

Base 26.511900 0.00 26.85 0.00 47,483.15
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,360.000 NHHY Local 23.040000 0.00 8.83 0.00 169,583.231.000000

Base 23.040000 0.00 8.83 0.00 169,583.23

G6359F103 Total

35.68 0.000.009,150.000 Local 217,066.38

Base 0.00 35.68 0.00 217,066.38

COMMON STOCK USD.01G67742109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ONEBEACON INSURANCE GROUP A

1,890.000 NHHY Local 14.498900 0.00 28.35 0.00 27,431.271.000000

Base 14.498900 0.00 28.35 0.00 27,431.27

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,040.000 NHHZ Local 12.630000 0.00 3.65 0.00 38,398.851.000000

Base 12.630000 0.00 3.65 0.00 38,398.85

G67742109 Total

32.00 0.000.004,930.000 Local 65,830.12

Base 0.00 32.00 0.00 65,830.12

COMMON STOCK USD.01G7127P100 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PLATINUM UNDERWRITERS HLDGS

100.000 NHHZ Local 36.698000 0.00 1.50 0.00 3,671.301.000000

Base 36.698000 0.00 1.50 0.00 3,671.30

Common Stock USD.08G72457107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPRIMUS GUARANTY LTD

1,100.000 NHHZ Local 5.000000 0.00 1.32 0.00 5,501.321.000000

Base 5.000000 0.00 1.32 0.00 5,501.32

COMMON STOCKG82245104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSMART MODULAR TECHNOLOGIES

5,860.000 NHHZ Local 9.190000 0.00 7.03 0.00 53,860.431.000000

Base 9.190000 0.00 7.03 0.00 53,860.43
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COMMON STOCKG9319H102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVALIDUS HOLDINGS LTD

500.000 NHHY Local 30.000000 0.00 0.60 0.00 15,000.601.000000

Base 30.000000 0.00 0.60 0.00 15,000.60

COMMON STOCKG93205113 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVANTAGE DRILLING CO

2,010.000 NHHZ Local 1.840000 0.00 2.41 0.00 3,700.811.000000

Base 1.840000 0.00 2.41 0.00 3,700.81

COMMON STOCK USD.01G94368100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWARNER CHILCOTT PLC CLASS A

3,800.000 NHEU Local 23.400000 0.00 4.56 0.00 88,924.561.000000

Base 23.400000 0.00 4.56 0.00 88,924.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHHY Local 23.400000 0.00 1.32 0.00 25,741.321.000000

Base 23.400000 0.00 1.32 0.00 25,741.32

G94368100 Total

5.88 0.000.004,900.000 Local 114,665.88

Base 0.00 5.88 0.00 114,665.88

COMMON STOCK USD.01G98268108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETXYRATEX LTD

4,200.000 NHHZ Local 9.820000 0.00 5.04 0.00 41,249.041.000000

Base 9.820000 0.00 5.04 0.00 41,249.04

COMMON STOCKH0023R105 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ACE LTD

240.000 NHEU Local 65.488300 0.00 2.40 0.00 15,719.591.000000

Base 65.488300 0.00 2.40 0.00 15,719.59

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,760.000 NHHY Local 63.950000 0.00 3.31 0.00 176,505.311.000000

Base 63.950000 0.00 3.31 0.00 176,505.31
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H0023R105 Total

5.71 0.000.003,000.000 Local 192,224.90

Base 0.00 5.71 0.00 192,224.90

COMMON STOCK USD.2H01301102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.ALCON INC

190.000 NHEU Local 165.085300 0.00 1.90 0.00 31,368.111.000000

Base 165.085300 0.00 1.90 0.00 31,368.11

COMMON STOCK USD1.H27013103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.WEATHERFORD INTL LTD

1,520.000 NHEU Local 23.229500 0.00 15.20 0.00 35,324.041.000000

Base 23.229500 0.00 15.20 0.00 35,324.04

COMMON STOCK USD8.3H89128104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TYCO INTERNATIONAL LTD

270.000 NHHY Local 48.345000 0.00 4.05 0.00 13,057.201.000000

Base 48.345000 0.00 4.05 0.00 13,057.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,170.000 NHHY Local 46.610000 0.00 3.80 0.00 147,757.501.000000

Base 46.610000 0.00 3.80 0.00 147,757.50

H89128104 Total

7.85 0.000.003,440.000 Local 160,814.70

Base 0.00 7.85 0.00 160,814.70

COMMON STOCK USD.01L3466T104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFLAGSTONE REINSURANCE HOLDIN

360.000 NHHZ Local 8.160000 0.00 0.43 0.00 2,938.031.000000

Base 8.160000 0.00 0.43 0.00 2,938.03

NY REGISTERED SHSN07059186 19 Apr 2011 25 Apr 2011 USD/DTC 0.02MR BEAL &COMPANYASML HOLDING N V

2,900.000 NHEY Local 38.122100 0.00 58.00 0.00 110,612.091.000000

Base 38.122100 0.00 58.00 0.00 110,612.09
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COMMON STOCKN20935206 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CNH GLOBAL N.V.

510.000 NHEU Local 49.681000 0.00 5.10 0.00 25,342.411.000000

Base 49.681000 0.00 5.10 0.00 25,342.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHHY Local 35.960000 0.00 0.72 0.00 21,576.721.000000

Base 35.960000 0.00 0.72 0.00 21,576.72

N20935206 Total

5.82 0.000.001,110.000 Local 46,919.13

Base 0.00 5.82 0.00 46,919.13

COMMON STOCK EUR.02N22717107 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.CORE LABORATORIES N.V.

190.000 NHEU Local 103.504700 0.00 1.90 0.00 19,667.791.000000

Base 103.504700 0.00 1.90 0.00 19,667.79

16 May 2011 19 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

4,379.000 NHEZ Local 93.895900 0.00 175.16 0.00 411,345.311.000000

Base 93.895900 0.00 175.16 0.00 411,345.31

17 May 2011 20 May 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

4,379.000 NHEZ Local 95.093800 0.00 175.16 0.00 416,590.911.000000

Base 95.093800 0.00 175.16 0.00 416,590.91

N22717107 Total

352.22 0.000.008,948.000 Local 847,604.01

Base 0.00 352.22 0.00 847,604.01

COMMON STOCKN53745100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLYONDELLBASELL INDU CL A

1,240.000 NHEU Local 37.580000 0.00 1.48 0.00 46,600.681.000000

Base 37.580000 0.00 1.48 0.00 46,600.68
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

20,670.000 NHHY Local 37.580000 0.00 24.80 0.00 776,803.401.000000

Base 37.580000 0.00 24.80 0.00 776,803.40

N53745100 Total

26.28 0.000.0021,910.000 Local 823,404.08

Base 0.00 26.28 0.00 823,404.08

COMMON STOCK EUR.07N63218106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NIELSEN HOLDINGS NV

1,710.000 NHEU Local 27.361400 0.00 17.10 0.00 46,805.091.000000

Base 27.361400 0.00 17.10 0.00 46,805.09

20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,190.000 NHHY Local 27.445400 0.00 62.85 0.00 115,059.081.000000

Base 27.445400 0.00 62.85 0.00 115,059.08

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,300.000 NHEU Local 29.970000 0.00 2.76 0.00 68,933.761.000000

Base 29.970000 0.00 2.76 0.00 68,933.76

N63218106 Total

82.71 0.000.008,200.000 Local 230,797.93

Base 0.00 82.71 0.00 230,797.93

COMMON STOCK EUR.01N72482107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCQIAGEN N.V.

16,600.000 NHHY Local 18.780000 0.00 19.92 0.00 311,767.921.000000

Base 18.780000 0.00 19.92 0.00 311,767.92

COMMON STOCK NPVP31076105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOPA HOLDINGS SA CLASS A

300.000 NHEU Local 65.220000 0.00 0.36 0.00 19,566.361.000000

Base 65.220000 0.00 0.36 0.00 19,566.36
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COMMON STOCK USD.01V7780T103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCROYAL CARIBBEAN CRUISES LTD

1,420.000 NHEU Local 36.210000 0.00 1.70 0.00 51,419.901.000000

Base 36.210000 0.00 1.70 0.00 51,419.90

COMMON STOCKY0486S104 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.AVAGO TECHNOLOGIES LTD

500.000 NHEU Local 31.608000 0.00 5.00 0.00 15,809.001.000000

Base 31.608000 0.00 5.00 0.00 15,809.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,500.000 NHEU Local 35.520000 0.00 5.40 0.00 159,845.401.000000

Base 35.520000 0.00 5.40 0.00 159,845.40

Y0486S104 Total

10.40 0.000.005,000.000 Local 175,654.40

Base 0.00 10.40 0.00 175,654.40

COMMON STOCK USD.01Y2065G105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DHT HOLDINGS INC

2,100.000 NHHZ Local 4.859800 0.00 31.50 0.00 10,237.081.000000

Base 4.859800 0.00 31.50 0.00 10,237.08

COMMON STOCK USD.01Y2693R101 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GENERAL MARITIME CORP

3,200.000 NHHZ Local 2.077300 0.00 48.00 0.00 6,695.361.000000

Base 2.077300 0.00 48.00 0.00 6,695.36

COMMON STOCK USD.01Y7542C106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSCORPIO TANKERS INC

3,100.000 NHHZ Local 9.810000 0.00 3.72 0.00 30,414.721.000000

Base 9.810000 0.00 3.72 0.00 30,414.72

COMMON STOCK USD.01Y8565N102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTEEKAY TANKERS LTD CLASS A

400.000 NHHZ Local 9.210000 0.00 0.48 0.00 3,684.481.000000

Base 9.210000 0.00 0.48 0.00 3,684.48



Prepared by State StreetPage 696

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR  Total

0.00Local389,387,709.110

0.00Base

0.02

0.02

190,055.06

190,055.06

861,070,400.62

861,070,400.62

EQUITY  Total

435,891,021.110
Base 0.00 353,469.37 61,548.03 1,014,735,027.91

FIXED INCOME
US DOLLAR

7.375%   01 Jul 202100130HBR5 01 Jun 2011 15 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCAES CORPORATION

1,216,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,216,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,216,000.00

7.75%   15 Jul 202100164VAA1 22 Jun 2011 30 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCAMC NETWORKS INC

270,000.000 NHFS Local 101.750000 0.00 0.00 0.00 274,725.001.000000

Base 101.750000 0.00 0.00 0.00 274,725.00

22 Jun 2011 30 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

1,351,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,351,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,351,000.00

22 Jun 2011 30 Jun 2011 USD/DTCSTERNE, AGEE, AND LEACH INC

270,000.000 NHFS Local 101.250000 0.00 0.00 0.00 273,375.001.000000

Base 101.250000 0.00 0.00 0.00 273,375.00

23 Jun 2011 30 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

402,000.000 NHFS Local 101.750000 0.00 0.00 0.00 409,035.001.000000

Base 101.750000 0.00 0.00 0.00 409,035.00
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00164VAA1 Total

0.00 0.000.002,293,000.000 Local 2,308,135.00

Base 0.00 0.00 0.00 2,308,135.00

1%   01 Mar 201800485CAK3 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHACOSTA INC

676,676.570 NHHL Local 100.443081 0.00 0.00 0.00 679,674.801.000000

Base 100.443081 0.00 0.00 0.00 679,674.80

1%   01 Jun 201800809DAJ3 25 May 2011 17 Jun 2011 USD/OTH1 BANK OF AMERICAAES CORP

748,125.000 NHHM Local 99.500000 0.00 0.00 0.00 744,384.381.000000

Base 99.500000 0.00 0.00 0.00 744,384.38

1%   30 Sep 201601862LAF5 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTALLIANCE LAUNDRY SYS LLC

511,128.980 NHHL Local 99.238119 0.00 0.00 0.00 507,234.791.000000

Base 99.238119 0.00 0.00 0.00 507,234.79

1%   15 Jul 201302076JAC7 01 Apr 2011 USD/OTHPAYMENT IN KINDALPHA MEDIA GROUP HLDGS INC

46,257.020 NHHM Local 100.000000 0.00 0.00 0.00 46,257.021.000000

Base 100.000000 0.00 0.00 0.00 46,257.02

01 Apr 2011 CANCEL USD/OTHPAYMENT IN KIND

-46,257.020 NHHM Local 100.000000 0.00 0.00 0.00 -46,257.021.000000

Base 100.000000 0.00 0.00 0.00 -46,257.02

30 Jun 2011 OPEN USD/OTH5 PAYMENT IN KIND

47,706.400 NHHM Local 100.000000 0.00 0.00 0.00 47,706.401.000000

Base 100.000000 0.00 0.00 0.00 47,706.40

02076JAC7 Total

0.00 0.000.0047,706.400 Local 47,706.40

Base 0.00 0.00 0.00 47,706.40
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4%   14 Apr 201803073JAL8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHAMERISTAR CASINOS INC

1,282,026.690 NHHL Local 100.611126 0.00 0.00 0.00 1,289,861.501.000000

Base 100.611126 0.00 0.00 0.00 1,289,861.50

8.625%   01 May 201603852UAA4 04 Apr 2011 18 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLCARAMARK HOLDINGS CORP

891,000.000 NHFS Local 99.000000 0.00 0.00 0.00 882,090.001.000000

Base 99.000000 0.00 0.00 0.00 882,090.00

09 Jun 2011 14 Jun 2011 USD/DTCGOLDMAN SACHS + CO

246,000.000 NHFS Local 101.500000 3,300.50 0.00 0.00 249,690.001.000000

Base 101.500000 3,300.50 0.00 0.00 249,690.00

22 Jun 2011 27 Jun 2011 USD/DTCGOLDMAN SACHS + CO

400,000.000 NHFS Local 101.875000 6,612.50 0.00 0.00 407,500.001.000000

Base 101.875000 6,612.50 0.00 0.00 407,500.00

22 Jun 2011 27 Jun 2011 USD/DTCGOLDMAN SACHS + CO

400,000.000 NHFS Local 101.750000 6,612.50 0.00 0.00 407,000.001.000000

Base 101.750000 6,612.50 0.00 0.00 407,000.00

03852UAA4 Total

0.00 0.0016,525.501,937,000.000 Local 1,946,280.00

Base 16,525.50 0.00 0.00 1,946,280.00

1%   07 May 201604523JAL2 29 Jun 2011 OPEN USD/OTH11 JP MORGANCHASE BANKASPECT SOFTWARE INC

186,521.000 NHHL Local 100.500002 0.00 0.00 0.00 187,453.611.000000

Base 100.500002 0.00 0.00 0.00 187,453.61

200%   24 May 201904649VAB6 20 May 2011 USD/OTHBANK OF AMERICAASURION LLC

374,255.510 NHHL Local 99.499999 0.00 0.00 0.00 372,384.231.000000

Base 99.499999 0.00 0.00 0.00 372,384.23
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20 May 2011 CANCEL USD/OTHBANK OF AMERICA

-374,255.510 NHHL Local 99.499999 0.00 0.00 0.00 -372,384.231.000000

Base 99.499999 0.00 0.00 0.00 -372,384.23

20 May 2011 22 Jun 2011 USD/OTHBANK OF AMERICA

374,255.510 NHHL Local 99.499999 0.00 0.00 0.00 372,384.231.000000

Base 99.499999 0.00 0.00 0.00 372,384.23

04649VAB6 Total

0.00 0.000.00374,255.510 Local 372,384.23

Base 0.00 0.00 0.00 372,384.23

200%   24 May 201804649VAE0 09 Jun 2011 17 Jun 2011 USD/OTH1 BANK OF AMERICAASURION LLC

250,000.000 NHHM Local 99.000000 0.00 0.00 0.00 247,500.001.000000

Base 99.000000 0.00 0.00 0.00 247,500.00

14 Jun 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 98.625000 0.00 0.00 0.00 739,687.501.000000

Base 98.625000 0.00 0.00 0.00 739,687.50

20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,031,940.000 NHHL Local 99.090000 0.00 0.00 0.00 1,022,549.351.000000

Base 99.090000 0.00 0.00 0.00 1,022,549.35

20 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,031,940.000 NHHL Local 99.090000 0.00 0.00 0.00 -1,022,549.351.000000

Base 99.090000 0.00 0.00 0.00 -1,022,549.35

20 May 2011 22 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,882,762.000 NHHL Local 99.000000 0.00 0.00 0.00 1,863,934.381.000000

Base 99.000000 0.00 0.00 0.00 1,863,934.38
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04649VAE0 Total

0.00 0.000.002,882,762.000 Local 2,851,121.88

Base 0.00 0.00 0.00 2,851,121.88

8.75%   15 Jun 201804939MAE9 20 Apr 2011 26 Apr 2011 USD/DTCBARCLAYS CAPITAL INCATLAS PIPELINE PARTNERS L P

1,000,000.000 NHFS Local 108.750000 31,840.28 0.00 0.00 1,087,500.001.000000

Base 108.750000 31,840.28 0.00 0.00 1,087,500.00

1%   27 Apr 201704962CAH4 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHATTACHMATE CORP

563,204.000 NHHL Local 99.389489 0.00 0.00 0.00 559,765.581.000000

Base 99.389489 0.00 0.00 0.00 559,765.58

1%   30 Apr 201604962UAH4 08 Mar 2011 CANCEL USD/OTHUBS AGATRIUM COS INC

-110,399.000 NHHL Local 100.000000 0.00 0.00 0.00 -110,399.001.000000

Base 100.000000 0.00 0.00 0.00 -110,399.00

08 Mar 2011 USD/OTHUBS AG

109,844.230 NHHL Local 100.000000 0.00 0.00 0.00 109,844.231.000000

Base 100.000000 0.00 0.00 0.00 109,844.23

08 Mar 2011 CANCEL USD/OTHUBS AG

-109,844.230 NHHL Local 100.000000 0.00 0.00 0.00 -109,844.231.000000

Base 100.000000 0.00 0.00 0.00 -109,844.23

08 Mar 2011 USD/OTHUBS AG

110,399.000 NHHL Local 100.000000 0.00 0.00 0.00 110,399.001.000000

Base 100.000000 0.00 0.00 0.00 110,399.00

08 Mar 2011 CANCEL USD/OTHUBS AG

-110,399.000 NHHL Local 100.000000 0.00 0.00 0.00 -110,399.001.000000

Base 100.000000 0.00 0.00 0.00 -110,399.00
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29 Apr 2011 USD/BOSSHARE ADJUSTMENT

554.770 NHHL Local 100.000000 0.00 0.00 0.00 554.771.000000

Base 100.000000 0.00 0.00 0.00 554.77

29 Apr 2011 CANCEL USD/BOSSHARE ADJUSTMENT

-554.770 NHHL Local 100.000000 0.00 0.00 0.00 -554.771.000000

Base 100.000000 0.00 0.00 0.00 -554.77

08 Mar 2011 19 May 2011 USD/OTHUBS AG

109,844.230 NHHL Local 100.000000 0.00 0.00 0.00 109,844.231.000000

Base 100.000000 0.00 0.00 0.00 109,844.23

04962UAH4 Total

0.00 0.000.00-554.770 Local -554.77

Base 0.00 0.00 0.00 -554.77

3.0605%   26 Oct 20105349UAJ1 01 Jun 2011 USD/OTHCITIBANK ADRAVAYA INC

500,000.000 NHHM Local 97.000000 0.00 0.00 0.00 485,000.001.000000

Base 97.000000 0.00 0.00 0.00 485,000.00

01 Jun 2011 CANCEL USD/OTHCITIBANK ADR

-500,000.000 NHHM Local 97.000000 0.00 0.00 0.00 -485,000.001.000000

Base 97.000000 0.00 0.00 0.00 -485,000.00

01 Jun 2011 17 Jun 2011 USD/OTHCITIBANK ADR

500,000.000 NHHM Local 97.000000 0.00 0.00 0.00 485,000.001.000000

Base 97.000000 0.00 0.00 0.00 485,000.00

05349UAJ1 Total

0.00 0.000.00500,000.000 Local 485,000.00

Base 0.00 0.00 0.00 485,000.00
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1%   26 Oct 201705349UAP7 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHAVAYA INC

1,162,870.590 NHHM Local 97.733267 0.00 0.00 0.00 1,136,511.421.000000

Base 97.733267 0.00 0.00 0.00 1,136,511.42

1%   19 Dec 201605570UAL6 10 May 2011 USD/OTHBANK OF AMERICABNY CONVERGEX GROUP LLC

496,250.000 NHHM Local 101.000000 0.00 0.00 0.00 501,212.501.000000

Base 101.000000 0.00 0.00 0.00 501,212.50

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-496,250.000 NHHM Local 101.000000 0.00 0.00 0.00 -501,212.501.000000

Base 101.000000 0.00 0.00 0.00 -501,212.50

05570UAL6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   23 Feb 201805604XAE6 23 Feb 2011 USD/OTHDEUTSCHE BANK SECURITIES INCBWAY HLDG CO

685,398.410 NHHM Local 100.000000 0.00 0.00 0.00 685,398.411.000000

Base 100.000000 0.00 0.00 0.00 685,398.41

23 Feb 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-685,398.410 NHHM Local 100.000000 0.00 0.00 0.00 -685,398.411.000000

Base 100.000000 0.00 0.00 0.00 -685,398.41

23 Feb 2011 20 Jun 2011 USD/OTH117 DEUTSCHE BANK SECURITIES INC

685,398.410 NHHM Local 99.502270 0.00 0.00 0.00 681,986.981.000000

Base 99.502270 0.00 0.00 0.00 681,986.98

05604XAE6 Total

0.00 0.000.00685,398.410 Local 681,986.98

Base 0.00 0.00 0.00 681,986.98
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7.625%   01 Jun 201906051GDZ9 01 Jun 2011 06 Jun 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPBANK OF AMERICA CORP

2,070,000.000 NHID Local 120.227000 2,192.19 0.00 0.00 2,488,698.901.000000

Base 120.227000 2,192.19 0.00 0.00 2,488,698.90

7.75%   15 Feb 201906985PAG5 08 Jun 2011 13 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBASIC ENERGY SERVICES

1,408,000.000 NHFS Local 101.000000 35,767.11 0.00 0.00 1,422,080.001.000000

Base 101.000000 35,767.11 0.00 0.00 1,422,080.00

1%   29 May 201407159HAC0 25 May 2011 USD/OTHGOLDMAN SACHS + COBAUBLE HLDGS CORP

149,000.000 NHHL Local 92.250000 0.00 0.00 0.00 137,452.501.000000

Base 92.250000 0.00 0.00 0.00 137,452.50

24 May 2011 USD/OTHGOLDMAN SACHS + CO

447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 412,938.601.000000

Base 92.380000 0.00 0.00 0.00 412,938.60

07159HAC0 Total

0.00 0.000.00596,000.000 Local 550,391.10

Base 0.00 0.00 0.00 550,391.10

1%   03 Aug 201709950EAD2 08 Mar 2011 16 Jun 2011 USD/OTH62 CREDIT SUISSE FIRST BOSTONBOOZ ALLEN HAMILTON INC

60,800.960 NHHL Local 101.124998 0.00 0.00 0.00 61,484.971.000000

Base 101.124998 0.00 0.00 0.00 61,484.97

23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUST

886,617.710 NHHL Local 100.000000 0.00 0.00 0.00 886,617.711.000000

Base 100.000000 0.00 0.00 0.00 886,617.71

09950EAD2 Total

0.00 0.000.00947,418.670 Local 948,102.68

Base 0.00 0.00 0.00 948,102.68
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1%   14 Oct 201610801QAB8 28 Jun 2011 OPEN USD/OTH13 CHASE MANHATTANBRICKMAN GROUP HOLDINGS INC

68,700.000 NHHL Local 101.750000 0.00 0.00 0.00 69,902.251.000000

Base 101.750000 0.00 0.00 0.00 69,902.25

1%   16 Mar 201811162WAH3 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHBROCK HLDGS III INC

197,709.000 NHHL Local 98.000000 0.00 0.00 0.00 193,754.821.000000

Base 98.000000 0.00 0.00 0.00 193,754.82

1%   16 Mar 201711162WAL4 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHBROCK HLDGS III INC

718,475.000 NHHL Local 99.605211 0.00 0.00 0.00 715,638.541.000000

Base 99.605211 0.00 0.00 0.00 715,638.54

28 Jun 2011 OPEN USD/OTH13 JP MORGANCHASE BANK

157,963.000 NHHL Local 101.000000 0.00 0.00 0.00 159,542.631.000000

Base 101.000000 0.00 0.00 0.00 159,542.63

11162WAL4 Total

0.00 0.000.00876,438.000 Local 875,181.17

Base 0.00 0.00 0.00 875,181.17

10%   15 Jun 201812429TAB0 27 Apr 2011 28 Apr 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)BWAY HOLDING CO

706,000.000 NHFS Local 98.658000 25,886.67 0.00 0.00 696,525.481.000000

Base 98.658000 25,886.67 0.00 0.00 696,525.48

6.5%   30 Apr 20211248EPAU7 03 May 2011 10 May 2011 USD/DTCUBS SECURITIES LLCCCO HLDGS LLC/CAP CORP

1,080,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,080,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,080,000.00

1%   25 Jan 201712543KAE4 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTCHS / COMMUNITY HEALTH SYS INC

678,757.680 NHHL Local 100.000000 0.00 0.00 0.00 678,757.681.000000

Base 100.000000 0.00 0.00 0.00 678,757.68
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7%   02 May 2016125581FZ6 27 May 2011 USD/DTCEXCHANGE OFFERCIT GROUP INC

3,356,000.000 NHFS Local 89.297675 0.00 0.00 0.00 2,996,830.001.000000

Base 89.297675 0.00 0.00 0.00 2,996,830.00

27 May 2011 CANCEL USD/DTCEXCHANGE OFFER

-3,356,000.000 NHFS Local 89.297675 0.00 0.00 0.00 -2,996,830.001.000000

Base 89.297675 0.00 0.00 0.00 -2,996,830.00

27 May 2011 16 Jun 2011 USD/DTC20 EXCHANGE OFFER

3,356,000.000 NHFS Local 89.297675 0.00 0.00 0.00 2,996,830.001.000000

Base 89.297675 0.00 0.00 0.00 2,996,830.00

125581FZ6 Total

0.00 0.000.003,356,000.000 Local 2,996,830.00

Base 0.00 0.00 0.00 2,996,830.00

7%   02 May 2017125581GA0 27 May 2011 USD/DTCEXCHANGE OFFERCIT GROUP INC

1,178,000.000 NHFS Local 90.000000 0.00 0.00 0.00 1,060,200.001.000000

Base 90.000000 0.00 0.00 0.00 1,060,200.00

27 May 2011 CANCEL USD/DTCEXCHANGE OFFER

-1,178,000.000 NHFS Local 90.000000 0.00 0.00 0.00 -1,060,200.001.000000

Base 90.000000 0.00 0.00 0.00 -1,060,200.00

27 May 2011 16 Jun 2011 USD/DTC20 EXCHANGE OFFER

1,178,000.000 NHFS Local 90.000000 0.00 0.00 0.00 1,060,200.001.000000

Base 90.000000 0.00 0.00 0.00 1,060,200.00

125581GA0 Total

0.00 0.000.001,178,000.000 Local 1,060,200.00

Base 0.00 0.00 0.00 1,060,200.00
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1%   18 Jul 201412564VAC8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHC L  THOMAS INC

740,268.860 NHHM Local 88.790222 0.00 0.00 0.00 657,286.371.000000

Base 88.790222 0.00 0.00 0.00 657,286.37

6.875%   01 May 2018128690AA2 18 Apr 2011 28 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCALCIPAR SA

535,000.000 NHFS Local 100.000000 0.00 0.00 0.00 535,000.001.000000

Base 100.000000 0.00 0.00 0.00 535,000.00

18 Apr 2011 28 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

214,000.000 NHFS Local 101.500000 0.00 0.00 0.00 217,210.001.000000

Base 101.500000 0.00 0.00 0.00 217,210.00

18 Apr 2011 28 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

321,000.000 NHFS Local 101.250000 0.00 0.00 0.00 325,012.501.000000

Base 101.250000 0.00 0.00 0.00 325,012.50

128690AA2 Total

0.00 0.000.001,070,000.000 Local 1,077,222.50

Base 0.00 0.00 0.00 1,077,222.50

1%   11 Mar 201713973UAG4 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHCAPITAL AUTOMOTIVE L P

1,278,485.540 NHHL Local 98.976769 0.00 0.00 0.00 1,265,403.681.000000

Base 98.976769 0.00 0.00 0.00 1,265,403.68

17 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,278,485.540 NHHL Local 98.976769 0.00 0.00 0.00 -1,265,403.681.000000

Base 98.976769 0.00 0.00 0.00 -1,265,403.68

17 Jun 2011 20 Jun 2011 USD/OTH3 RESTRUCTURE NON CASH

1,278,185.540 NHHL Local 98.999999 0.00 0.00 0.00 1,265,403.681.000000

Base 98.999999 0.00 0.00 0.00 1,265,403.68
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13973UAG4 Total

0.00 0.000.001,278,185.540 Local 1,265,403.68

Base 0.00 0.00 0.00 1,265,403.68

1%   25 Feb 201714173VAC7 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHCARESTREAM HEALTH INC

1,071,376.000 NHHL Local 99.500000 0.00 0.00 0.00 1,066,019.121.000000

Base 99.500000 0.00 0.00 0.00 1,066,019.12

1%   16 Sep 201515200HAC2 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHCENTERPLATE INC

131,044.180 NHHL Local 98.515271 0.00 0.00 0.00 129,098.531.000000

Base 98.515271 0.00 0.00 0.00 129,098.53

6.625%   15 Aug 2020165167CF2 04 May 2011 09 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCHESAPEAKE ENERGY CORP

1,111,000.000 NHFS Local 107.375000 17,174.21 0.00 0.00 1,192,936.251.000000

Base 107.375000 17,174.21 0.00 0.00 1,192,936.25

8.25%   15 Jun 202117121EAC1 19 May 2011 24 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCHRYSLER GP CG CO ISSUER

2,604,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,604,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,604,000.00

7.875%   02 Jan 2020210795PL8 05 Apr 2011 08 Apr 2011 USD/DTCPIPER JAFFRAYCONTINENTAL AIRLS INC

913,989.540 NHFS Local 99.500001 19,193.78 0.00 0.00 909,419.601.000000

1,566,000.000 Base 99.500001 19,193.78 0.00 0.00 909,419.60

7.25%   01 Jun 202121871DAA1 13 May 2011 20 May 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCORELOGIC INC

1,461,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,461,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,461,000.00

13 May 2011 20 May 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,052,000.000 NHFS Local 100.625000 0.00 0.00 0.00 1,058,575.001.000000

Base 100.625000 0.00 0.00 0.00 1,058,575.00
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21871DAA1 Total

0.00 0.000.002,513,000.000 Local 2,519,575.00

Base 0.00 0.00 0.00 2,519,575.00

7.75%   01 Apr 2019226373AA6 05 Apr 2011 08 Apr 2011 USD/DTCUBS SECURITIES LLCCRESTWOOD MIDSTREAM PART

1,250,000.000 NHFS Local 101.500000 1,883.68 0.00 0.00 1,268,750.001.000000

Base 101.500000 1,883.68 0.00 0.00 1,268,750.00

100%   20 Feb 2017238137AN3 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHDATATEL INC

339,295.630 NHHL Local 100.000000 0.00 0.00 0.00 339,295.631.000000

Base 100.000000 0.00 0.00 0.00 339,295.63

4.5%   08 Mar 201824521QAB8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHDEL MONTE FOODS CO

635,449.000 NHHL Local 99.750000 0.00 0.00 0.00 633,860.381.000000

Base 99.750000 0.00 0.00 0.00 633,860.38

1%   17 Mar 201624712GAB9 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHDELOS AIRCRAFT INC

750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 747,187.501.000000

Base 99.625000 0.00 0.00 0.00 747,187.50

3.514%   30 Apr 201424736CAJ3 20 Apr 2011 USD/OTHFRACTIONAL SHARESDELTA AIR LINES INC

0.010 NHHM Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

20 Apr 2011 CANCEL USD/OTHFRACTIONAL SHARES

-0.010 NHHM Local 100.000000 0.00 0.00 0.00 -0.011.000000

Base 100.000000 0.00 0.00 0.00 -0.01

24736CAJ3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   07 Mar 201624736CAN4 15 Apr 2011 USD/OTHJP MORGANCHASE BANKDELTA AIR LINES INC

750,000.000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.001.000000

Base 99.250000 0.00 0.00 0.00 744,375.00

15 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 99.250000 0.00 0.00 0.00 -744,375.001.000000

Base 99.250000 0.00 0.00 0.00 -744,375.00

15 Apr 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

15 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -738,750.001.000000

Base 98.500000 0.00 0.00 0.00 -738,750.00

24736CAN4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   20 Apr 201724736CAR5 15 Apr 2011 16 Jun 2011 USD/OTH45 JP MORGANCHASE BANKDELTA AIR LINES INC

875,949.000 NHHL Local 98.500000 0.00 0.00 0.00 862,809.771.000000

Base 98.500000 0.00 0.00 0.00 862,809.77

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,500,000.000 NHHM Local 98.875000 0.00 0.00 0.00 1,483,125.001.000000

Base 98.875000 0.00 0.00 0.00 1,483,125.00

22 Jun 2011 OPEN USD/OTHJP MORGANCHASE BANK

82,410.000 NHHL Local 99.250006 0.00 0.00 0.00 81,791.931.000000

Base 99.250006 0.00 0.00 0.00 81,791.93
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24736CAR5 Total

0.00 0.000.002,458,359.000 Local 2,427,726.70

Base 0.00 0.00 0.00 2,427,726.70

7.875%   01 Sep 201925470XAB1 08 Apr 2011 13 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCDISH DBS CORP

425,000.000 NHFS Local 108.875000 3,904.69 0.00 0.00 462,718.751.000000

Base 108.875000 3,904.69 0.00 0.00 462,718.75

11 Apr 2011 14 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

34,000.000 NHFS Local 108.875000 319.81 0.00 0.00 37,017.501.000000

Base 108.875000 319.81 0.00 0.00 37,017.50

11 Apr 2011 14 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

570,000.000 NHFS Local 108.875000 5,361.56 0.00 0.00 620,587.501.000000

Base 108.875000 5,361.56 0.00 0.00 620,587.50

13 Apr 2011 18 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

258,000.000 NHFS Local 108.750000 2,652.56 0.00 0.00 280,575.001.000000

Base 108.750000 2,652.56 0.00 0.00 280,575.00

25470XAB1 Total

0.00 0.0012,238.621,287,000.000 Local 1,400,898.75

Base 12,238.62 0.00 0.00 1,400,898.75

7.625%   15 Jun 2020257867AW1 13 May 2011 18 May 2011 USD/DTCBARCLAYS CAPITAL INCDONNELLEY R R + SONS

894,000.000 NHFS Local 103.500000 28,971.19 0.00 0.00 925,290.001.000000

Base 103.500000 28,971.19 0.00 0.00 925,290.00

7.25%   15 May 2018257867AX9 17 May 2011 01 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCRR DONNELLEY + SONS CO

406,000.000 NHFS Local 100.000000 0.00 0.00 0.00 406,000.001.000000

Base 100.000000 0.00 0.00 0.00 406,000.00
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1%   04 May 201826225KAC3 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHDRUMM INVS LLC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

20 Jun 2011 USD/OTHCITIBANK ADR

750,000.000 NHHM Local 98.375000 0.00 0.00 0.00 737,812.501.000000

Base 98.375000 0.00 0.00 0.00 737,812.50

26225KAC3 Total

0.00 0.000.001,500,000.000 Local 1,480,312.50

Base 0.00 0.00 0.00 1,480,312.50

6.5%   15 Jun 2019268520AA1 17 May 2011 01 Jun 2011 USD/DTCDEUTSCHE BANK SECURITIES INCEH HOLDING CORP

370,000.000 NHFS Local 100.000000 0.00 0.00 0.00 370,000.001.000000

Base 100.000000 0.00 0.00 0.00 370,000.00

7.625%   15 Jun 2021268520AC7 17 May 2011 01 Jun 2011 USD/DTCDEUTSCHE BANK SECURITIES INCEH HOLDING CORP

101,000.000 NHFS Local 100.000000 0.00 0.00 0.00 101,000.001.000000

Base 100.000000 0.00 0.00 0.00 101,000.00

1%   25 May 201829101QAD1 29 Apr 2011 USD/OTHDEUTSCHE BANK AGEMERGENCY MED SVCS CORP

179,012.000 NHHL Local 100.750000 0.00 0.00 0.00 180,354.591.000000

Base 100.750000 0.00 0.00 0.00 180,354.59

29 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-179,012.000 NHHL Local 100.750000 0.00 0.00 0.00 -180,354.591.000000

Base 100.750000 0.00 0.00 0.00 -180,354.59

27 Apr 2011 USD/OTHDEUTSCHE BANK AG

179,012.000 NHHL Local 101.000000 0.00 0.00 0.00 180,802.121.000000

Base 101.000000 0.00 0.00 0.00 180,802.12
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27 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-179,012.000 NHHL Local 101.000000 0.00 0.00 0.00 -180,802.121.000000

Base 101.000000 0.00 0.00 0.00 -180,802.12

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

870,000.000 NHHL Local 99.500000 0.00 0.00 0.00 865,650.001.000000

Base 99.500000 0.00 0.00 0.00 865,650.00

29 Apr 2011 USD/OTHDEUTSCHE BANK AG

178,564.470 NHHL Local 100.749998 0.00 0.00 0.00 179,903.701.000000

Base 100.749998 0.00 0.00 0.00 179,903.70

27 Apr 2011 USD/OTHDEUTSCHE BANK AG

178,564.470 NHHL Local 100.999997 0.00 0.00 0.00 180,350.111.000000

Base 100.999997 0.00 0.00 0.00 180,350.11

29101QAD1 Total

0.00 0.000.001,227,128.940 Local 1,225,903.81

Base 0.00 0.00 0.00 1,225,903.81

8.75%   01 Aug 201729382RAD9 24 May 2011 27 May 2011 USD/DTCRBC CAPITAL MARKETSENTRAVISION COMMUNICATIO

130,000.000 NHFS Local 107.250000 3,665.28 0.00 0.00 139,425.001.000000

Base 107.250000 3,665.28 0.00 0.00 139,425.00

1%   26 Jan 201829444RAB9 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHEQUIPOWER RES HLDGS LLC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

7.25%   01 Dec 201830225XAB9 03 May 2011 06 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCEXTERRAN HLDGS INC

1,000,000.000 NHFS Local 105.000000 32,826.39 0.00 0.00 1,050,000.001.000000

Base 105.000000 32,826.39 0.00 0.00 1,050,000.00
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6.5%   24 Jan 201630555TAN2 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHFAIRPOINT COMMUNICATIONS INC

4,727,326.010 NHHM Local 82.626397 0.00 0.00 0.00 3,906,019.181.000000

Base 82.626397 0.00 0.00 0.00 3,906,019.18

5.5%   01 Dec 20223128MBQ75 07 Apr 2011 27 Apr 2011 USD/FEDCANTOR FITZGERALD & CO./CASTLEOAK SFED HM LN PC POOL G12978

96,265.260 NHID Local 108.000000 382.39 0.00 0.00 103,966.481.000000

318,786.000 Base 108.000000 382.39 0.00 0.00 103,966.48

13 Apr 2011 27 Apr 2011 USD/FEDSOUTHWESTSECURITIES

52,298.970 NHID Local 108.187504 207.74 0.00 0.00 56,580.951.000000

173,190.000 Base 108.187504 207.74 0.00 0.00 56,580.95

21 Apr 2011 27 Apr 2011 USD/FEDMELLON BANK/MELLON FINANCIAL MKTS, 

216,224.340 NHID Local 108.062500 858.89 0.00 0.00 233,657.431.000000

716,035.000 Base 108.062500 858.89 0.00 0.00 233,657.43

26 Apr 2011 29 Apr 2011 USD/FEDCLARKE + CO

69,152.170 NHID Local 108.249994 295.82 0.00 0.00 74,857.221.000000

229,000.000 Base 108.249994 295.82 0.00 0.00 74,857.22

3128MBQ75 Total

0.00 0.001,744.84433,940.740 Local 469,062.08

1,437,011.000 Base 1,744.84 0.00 0.00 469,062.08

5.5%   01 Feb 20233128MBSK4 13 Jun 2011 28 Jun 2011 USD/FEDGX CLARKEFED HM LN PC POOL G13022

468,479.510 NHID Local 108.406248 1,932.48 0.00 0.00 507,861.061.000000

1,830,000.000 Base 108.406248 1,932.48 0.00 0.00 507,861.06

29 Apr 2011 USD/FEDCLARKE + CO

157,895.240 NHID Local 108.343753 385.97 0.00 0.00 171,069.631.000000

583,785.000 Base 108.343753 385.97 0.00 0.00 171,069.63
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29 Apr 2011 CANCEL USD/FEDCLARKE + CO

-157,895.240 NHID Local 108.343753 -385.97 0.00 0.00 -171,069.631.000000

-583,785.000 Base 108.343753 -385.97 0.00 0.00 -171,069.63

29 Apr 2011 17 May 2011 USD/FEDCLARKE + CO

153,203.250 NHID Local 108.343745 374.50 0.00 0.00 165,986.141.000000

583,785.000 Base 108.343745 374.50 0.00 0.00 165,986.14

3128MBSK4 Total

0.00 0.002,306.98621,682.760 Local 673,847.20

2,413,785.000 Base 2,306.98 0.00 0.00 673,847.20

5.125%   15 Jul 20123134A4QD9 15 Apr 2011 20 Apr 2011 USD/FEDPERSHING LLCFREDDIE MAC

10,000,000.000 NHHW Local 105.903000 135,243.06 0.00 0.00 10,590,300.001.000000

Base 105.903000 135,243.06 0.00 0.00 10,590,300.00

4.5%   15 Jan 20143134A4UM4 31 May 2011 03 Jun 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

2,000,000.000 NHFI Local 109.637000 34,500.00 0.00 0.00 2,192,740.001.000000

Base 109.637000 34,500.00 0.00 0.00 2,192,740.00

4.375%   17 Jul 20153134A4VC5 09 May 2011 12 May 2011 USD/FEDPERSHING LLCFREDDIE MAC

5,000,000.000 NHFI Local 110.979000 69,878.47 0.00 0.00 5,548,950.001.000000

Base 110.979000 69,878.47 0.00 0.00 5,548,950.00

4.75%   17 Nov 20153134A4VG6 26 Apr 2011 29 Apr 2011 USD/FEDPERSHING LLCFREDDIE MAC

18,100,000.000 NHFI Local 111.630000 386,887.50 0.00 0.00 20,205,030.001.000000

Base 111.630000 386,887.50 0.00 0.00 20,205,030.00

5%   11 May 201731359M7X5 26 Apr 2011 29 Apr 2011 USD/FEDPERSHING LLCFANNIE MAE

26,500,000.000 NHHW Local 112.961000 618,333.33 0.00 0.00 29,934,665.001.000000

Base 112.961000 618,333.33 0.00 0.00 29,934,665.00
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4.375%   15 Mar 201331359MRG0 09 May 2011 12 May 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFANNIE MAE

15,000,000.000 NHFI Local 106.986500 103,906.25 0.00 0.00 16,047,975.001.000000

Base 106.986500 103,906.25 0.00 0.00 16,047,975.00

5.375%   15 Jul 201631359MS61 09 May 2011 12 May 2011 USD/FEDGOLDMAN SACHS + COFANNIE MAE

5,000,000.000 NHFI Local 115.872900 87,343.75 0.00 0.00 5,793,645.001.000000

Base 115.872900 87,343.75 0.00 0.00 5,793,645.00

3.75%   27 Mar 20193137EACA5 07 Apr 2011 29 Apr 2011 USD/FED17 GOLDMAN SACHS + COFREDDIE MAC

11,475,000.000 NHHW Local 102.696800 17,929.69 0.00 0.00 11,784,457.801.000000

Base 102.696800 17,929.69 0.00 0.00 11,784,457.80

14 Jun 2011 17 Jun 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

2,750,000.000 NHHW Local 106.649300 22,916.67 0.00 0.00 2,932,855.751.000000

Base 106.649300 22,916.67 0.00 0.00 2,932,855.75

3137EACA5 Total

0.00 0.0040,846.3614,225,000.000 Local 14,717,313.55

Base 40,846.36 0.00 0.00 14,717,313.55

2.875%   11 Dec 201331398AUJ9 05 Apr 2011 08 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFANNIE MAE

2,200,000.000 NHHW Local 104.327000 20,556.25 0.00 0.00 2,295,194.001.000000

Base 104.327000 20,556.25 0.00 0.00 2,295,194.00

4%   01 Aug 201931412QDQ9 10 May 2011 17 May 2011 USD/FEDRBC CAPITAL MARKETSFNMA POOL 931711

10,119,040.000 NHHW Local 106.093760 17,989.00 0.00 0.00 10,735,670.061.000000

15,700,000.000 Base 106.093760 17,989.00 0.00 0.00 10,735,670.06

10 May 2011 17 May 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

8,617,297.000 NHHW Local 106.093765 15,319.00 0.00 0.00 9,142,414.861.000000

13,370,000.000 Base 106.093765 15,319.00 0.00 0.00 9,142,414.86
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31412QDQ9 Total

0.00 0.0033,308.0018,736,337.000 Local 19,878,084.92

29,070,000.000 Base 33,308.00 0.00 0.00 19,878,084.92

5.5%   01 Jun 202431416CMF0 10 May 2011 27 May 2011 USD/FEDSOUTHWESTSECURITIESFNMA POOL 995958

1,148,593.610 NHID Local 108.765625 4,562.47 0.00 0.00 1,249,275.021.000000

2,310,000.000 Base 108.765625 4,562.47 0.00 0.00 1,249,275.02

4%   01 Mar 202131416XX39 10 May 2011 17 May 2011 USD/FEDWELLS FARGO SECURITIES LLCFNMA POOL AB2497

7,662,325.000 NHHW Local 105.718754 13,621.91 0.00 0.00 8,100,514.541.000000

7,880,026.000 Base 105.718754 13,621.91 0.00 0.00 8,100,514.54

4%   01 Aug 201931417YEY9 15 Mar 2011 CANCEL USD/FEDICBCFS LLCFNMA POOL MA0150

-7,504,439.000 NHFI Local 105.250010 -14,175.05 0.00 0.00 -7,898,422.801.000000

-10,850,000.000 Base 105.250010 -14,175.05 0.00 0.00 -7,898,422.80

15 Mar 2011 18 Apr 2011 USD/FEDICBCFS LLC

7,346,670.520 NHFI Local 105.249999 13,877.04 0.00 0.00 7,732,370.721.000000

10,850,000.000 Base 105.249999 13,877.04 0.00 0.00 7,732,370.72

31417YEY9 Total

0.00 0.00-298.01-157,768.480 Local -166,052.08

Base -298.01 0.00 0.00 -166,052.08

4%   01 May 202131417YZF7 10 May 2011 17 May 2011 USD/FEDNATIONAL FINANCIAL SERVICES CORP.FNMA POOL MA0741

6,835,626.000 NHHW Local 105.687512 12,152.00 0.00 0.00 7,224,403.071.000000

6,900,806.000 Base 105.687512 12,152.00 0.00 0.00 7,224,403.07

10 May 2011 17 May 2011 USD/FEDGOLDMAN SACHS + CO

10,638,558.000 NHHW Local 105.718765 18,912.00 0.00 0.00 11,246,952.221.000000

10,740,000.000 Base 105.718765 18,912.00 0.00 0.00 11,246,952.22
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31417YZF7 Total

0.00 0.0031,064.0017,474,184.000 Local 18,471,355.29

17,640,806.000 Base 31,064.00 0.00 0.00 18,471,355.29

4.5%   01 Feb 204031418NXX3 15 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL AD1593

7,672,464.000 NHHW Local 102.109383 18,222.10 0.00 0.00 7,834,305.681.000000

7,672,464.000 Base 102.109383 18,222.10 0.00 0.00 7,834,305.68

15 Apr 2011 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-7,672,464.000 NHHW Local 102.109383 -18,222.10 0.00 0.00 -7,834,305.681.000000

-7,672,464.000 Base 102.109383 -18,222.10 0.00 0.00 -7,834,305.68

15 Apr 2011 29 Apr 2011 USD/FED9 BANK OF AMERICA SECURITIES LLC

7,672,464.000 NHHW Local 102.109383 18,222.10 0.00 0.00 7,834,305.681.000000

9,000,000.000 Base 102.109383 18,222.10 0.00 0.00 7,834,305.68

31418NXX3 Total

0.00 0.0018,222.107,672,464.000 Local 7,834,305.68

9,000,000.000 Base 18,222.10 0.00 0.00 7,834,305.68

9.875%   24 Sep 2015319963AN4 21 Jun 2011 USD/DTCEXCHANGE OFFER (NON CASH)FIRST DATA CORP

41,000.000 NHFS Local 69.000000 910.97 0.00 0.00 28,290.001.000000

Base 69.000000 910.97 0.00 0.00 28,290.00

21 Jun 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-41,000.000 NHFS Local 69.000000 -910.97 0.00 0.00 -28,290.001.000000

Base 69.000000 -910.97 0.00 0.00 -28,290.00

319963AN4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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9.875%   24 Sep 2015319963AP9 21 Jun 2011 21 Jun 2011 USD/DTCEXCHANGE OFFER (NON CASH)FIRST DATA CORP

41,000.000 NHFS Local 69.000000 910.97 0.00 0.00 28,290.001.000000

Base 69.000000 910.97 0.00 0.00 28,290.00

8.875%   15 Aug 2020319963AW4 25 May 2011 31 May 2011 USD/DTCCITADEL SECURITIES LLCFIRST DATA CORPORATION

1,877,000.000 NHFS Local 108.750000 49,049.66 0.00 0.00 2,041,237.501.000000

Base 108.750000 49,049.66 0.00 0.00 2,041,237.50

1%   24 Mar 201832007UAL3 13 Apr 2011 OPEN USD/OTH103 DATEK PLANNING COFIRST DATA CORP

823,244.350 NHHL Local 100.000000 0.00 0.00 0.00 823,244.351.000000

Base 100.000000 0.00 0.00 0.00 823,244.35

12 Apr 2011 16 Jun 2011 USD/OTH29 CREDIT SUISSE FIRST BOSTON

107,620.660 NHHL Local 96.000000 0.00 0.00 0.00 103,315.831.000000

Base 96.000000 0.00 0.00 0.00 103,315.83

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

806,587.130 NHHM Local 100.000000 0.00 0.00 0.00 806,587.131.000000

Base 100.000000 0.00 0.00 0.00 806,587.13

22 Jun 2011 OPEN USD/OTHDATEK PLANNING CO

1,000,000.000 NHHM Local 91.625000 0.00 0.00 0.00 916,250.001.000000

Base 91.625000 0.00 0.00 0.00 916,250.00

32007UAL3 Total

0.00 0.000.002,737,452.140 Local 2,649,397.31

Base 0.00 0.00 0.00 2,649,397.31

4.75%   14 Jul 201535164GAD4 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHFOXCO ACQUISITION SUB LLC

712,598.150 NHHM Local 97.375880 0.00 0.00 0.00 693,898.721.000000

Base 97.375880 0.00 0.00 0.00 693,898.72
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6%   07 Aug 201936962G4D3 01 Apr 2011 06 Apr 2011 USD/DTCCANTOR FITZGERALD & CO / CASTLEOAK GENERAL ELEC CAP CORP

2,110,000.000 NHID Local 109.878000 20,748.33 0.00 0.00 2,318,425.801.000000

Base 109.878000 20,748.33 0.00 0.00 2,318,425.80

7.875%   15 Dec 201837185LAA0 26 Apr 2011 29 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCGENESIS ENERGY LP

350,000.000 NHFS Local 102.250000 12,326.56 0.00 0.00 357,875.001.000000

Base 102.250000 12,326.56 0.00 0.00 357,875.00

02 May 2011 05 May 2011 USD/DTCNESBITT BURNS

217,000.000 NHFS Local 102.750000 7,927.28 0.00 0.00 222,967.501.000000

Base 102.750000 7,927.28 0.00 0.00 222,967.50

37185LAA0 Total

0.00 0.0020,253.84567,000.000 Local 580,842.50

Base 20,253.84 0.00 0.00 580,842.50

1%   10 Nov 201637946JAK3 04 Mar 2011 16 Jun 2011 USD/OTH79 CREDIT SUISSE FIRST BOSTONGLOBAL TEL LINK CORP

1,364,059.000 NHHL Local 99.500000 0.00 0.00 0.00 1,357,238.711.000000

Base 99.500000 0.00 0.00 0.00 1,357,238.71

8.75%   15 Aug 2020382550BA8 03 May 2011 06 May 2011 USD/DTCRBS SECURITIES INC.GOODYEAR TIRE + RUBBER

342,000.000 NHFS Local 113.750000 6,733.13 0.00 0.00 389,025.001.000000

Base 113.750000 6,733.13 0.00 0.00 389,025.00

04 May 2011 09 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

342,000.000 NHFS Local 114.000000 6,982.50 0.00 0.00 389,880.001.000000

Base 114.000000 6,982.50 0.00 0.00 389,880.00

25 May 2011 31 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

683,000.000 NHFS Local 112.000000 17,596.74 0.00 0.00 764,960.001.000000

Base 112.000000 17,596.74 0.00 0.00 764,960.00
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03 Jun 2011 08 Jun 2011 USD/DTCCALYON SECURITIES (USA) INC.

15,000.000 NHFS Local 111.250000 411.98 0.00 0.00 16,687.501.000000

Base 111.250000 411.98 0.00 0.00 16,687.50

27 Jun 2011 30 Jun 2011 USD/DTCCALYON SECURITIES (USA) INC.

551,000.000 NHFS Local 110.000000 18,079.69 0.00 0.00 606,100.001.000000

Base 110.000000 18,079.69 0.00 0.00 606,100.00

382550BA8 Total

0.00 0.0049,804.041,933,000.000 Local 2,166,652.50

Base 49,804.04 0.00 0.00 2,166,652.50

1%   23 Nov 201639843QAG6 01 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTGRIFOLS INC

-750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -738,750.001.000000

Base 98.500000 0.00 0.00 0.00 -738,750.00

01 Oct 2010 03 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

01 Oct 2010 09 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

592,762.220 NHHL Local 99.000000 0.00 0.00 0.00 586,834.601.000000

Base 99.000000 0.00 0.00 0.00 586,834.60

39843QAG6 Total

0.00 0.000.00592,762.220 Local 590,584.60

Base 0.00 0.00 0.00 590,584.60

1%   23 Feb 201840377UAC8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHGYMBOREE CORP

1,073,552.390 NHHL Local 100.087296 0.00 0.00 0.00 1,074,489.561.000000

Base 100.087296 0.00 0.00 0.00 1,074,489.56
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0.01%   03 Apr 201440424QAG1 17 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCHMSC HLDGS CORP

500,000.000 NHHM Local 79.000000 0.00 0.00 0.00 395,000.001.000000

Base 79.000000 0.00 0.00 0.00 395,000.00

17 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-500,000.000 NHHM Local 79.000000 0.00 0.00 0.00 -395,000.001.000000

Base 79.000000 0.00 0.00 0.00 -395,000.00

17 May 2011 20 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

500,000.000 NHHM Local 79.000000 0.00 0.00 0.00 395,000.001.000000

Base 79.000000 0.00 0.00 0.00 395,000.00

40424QAG1 Total

0.00 0.000.00500,000.000 Local 395,000.00

Base 0.00 0.00 0.00 395,000.00

1%   28 Jan 2015413626AM4 04 May 2011 USD/OTHBANK OF AMERICAHARRAHS OPERATING CO INC

750,000.000 NHHM Local 94.250000 0.00 0.00 0.00 706,875.001.000000

Base 94.250000 0.00 0.00 0.00 706,875.00

04 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 94.250000 0.00 0.00 0.00 -706,875.001.000000

Base 94.250000 0.00 0.00 0.00 -706,875.00

10 May 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 94.125000 0.00 0.00 0.00 705,937.501.000000

Base 94.125000 0.00 0.00 0.00 705,937.50

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 94.125000 0.00 0.00 0.00 -705,937.501.000000

Base 94.125000 0.00 0.00 0.00 -705,937.50
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10 May 2011 14 Jun 2011 USD/OTH5 BANK OF AMERICA

750,000.000 NHHM Local 94.125000 0.00 0.00 0.00 705,937.501.000000

Base 94.125000 0.00 0.00 0.00 705,937.50

04 May 2011 14 Jun 2011 USD/OTH5 BANK OF AMERICA

750,000.000 NHHM Local 94.250000 0.00 0.00 0.00 706,875.001.000000

Base 94.250000 0.00 0.00 0.00 706,875.00

22 Jun 2011 USD/OTHBANK OF AMERICA

500,000.000 NHHM Local 89.875000 0.00 0.00 0.00 449,375.001.000000

Base 89.875000 0.00 0.00 0.00 449,375.00

22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-500,000.000 NHHM Local 89.875000 0.00 0.00 0.00 -449,375.001.000000

Base 89.875000 0.00 0.00 0.00 -449,375.00

22 Jun 2011 30 Jun 2011 USD/OTHBANK OF AMERICA

498,750.000 NHHM Local 89.875000 0.00 0.00 0.00 448,251.561.000000

Base 89.875000 0.00 0.00 0.00 448,251.56

413626AM4 Total

0.00 0.000.001,998,750.000 Local 1,861,064.06

Base 0.00 0.00 0.00 1,861,064.06

4.479%   28 Jan 2018413626AS1 20 May 2011 16 Jun 2011 USD/OTH27 RESTRUCTURE NON CASHHARRAHS OPERATING CO INC

1,790,268.450 NHHL Local 100.000000 0.00 0.00 0.00 1,790,268.451.000000

Base 100.000000 0.00 0.00 0.00 1,790,268.45

1%   11 Jul 201342709HAB4 05 Jun 2011 USD/OTHUBS AGHERCULES OFFSHORE INC

529,412.000 NHHL Local 99.750000 0.00 0.00 0.00 528,088.471.000000

Base 99.750000 0.00 0.00 0.00 528,088.47
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05 Jun 2011 CANCEL USD/OTHUBS AG

-529,412.000 NHHL Local 99.750000 0.00 0.00 0.00 -528,088.471.000000

Base 99.750000 0.00 0.00 0.00 -528,088.47

31 May 2011 USD/OTHUBS AG

529,412.000 NHHL Local 99.750000 0.00 0.00 0.00 528,088.471.000000

Base 99.750000 0.00 0.00 0.00 528,088.47

31 May 2011 CANCEL USD/OTHUBS AG

-529,412.000 NHHL Local 99.750000 0.00 0.00 0.00 -528,088.471.000000

Base 99.750000 0.00 0.00 0.00 -528,088.47

31 May 2011 USD/OTHUBS AG

529,412.000 NHHL Local 99.750000 0.00 0.00 0.00 528,088.471.000000

Base 99.750000 0.00 0.00 0.00 528,088.47

22 Jun 2011 OPEN USD/OTH11 BANK OF AMERICA

231,550.000 NHHL Local 100.125001 0.00 0.00 0.00 231,839.441.000000

Base 100.125001 0.00 0.00 0.00 231,839.44

22 Jun 2011 OPEN USD/OTH11 BANK OF AMERICA

154,367.000 NHHL Local 100.125000 0.00 0.00 0.00 154,559.961.000000

Base 100.125000 0.00 0.00 0.00 154,559.96

42709HAB4 Total

0.00 0.000.00915,329.000 Local 914,487.87

Base 0.00 0.00 0.00 914,487.87

1%   11 Mar 201842804VAL5 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHHERTZ CORP

754,423.000 NHHL Local 99.499999 0.00 0.00 0.00 750,650.881.000000

Base 99.499999 0.00 0.00 0.00 750,650.88
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7.625%   15 Apr 2021431318AL8 28 Jun 2011 OPEN USD/DTCJ.P. MORGAN SECURITIES LLCHILCORP ENERGY I/HILCORP

850,000.000 NHFS Local 103.750000 13,682.64 0.00 0.00 881,875.001.000000

Base 103.750000 13,682.64 0.00 0.00 881,875.00

8.25%   15 Mar 2018435765AD4 09 Jun 2011 09 Jun 2011 USD/DTCEXCHANGE OFFER (NON CASH)HOLLY ENERGY PARTNERS L

300,000.000 NHFS Local 108.000000 5,775.00 0.00 0.00 324,000.001.000000

Base 108.000000 5,775.00 0.00 0.00 324,000.00

1%   19 Apr 201744701PAT1 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHHUNTSMAN INTL LLC

796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 796,633.171.000000

Base 100.000000 0.00 0.00 0.00 796,633.17

7%   01 Oct 201845661TAM3 01 Jun 2011 02 Jun 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)INERGY L P + INERGY FIN CORP

1,628,000.000 NHFS Local 100.000000 18,993.33 0.00 0.00 1,628,000.001.000000

Base 100.000000 18,993.33 0.00 0.00 1,628,000.00

1%   31 Jan 201345880DAC5 31 Mar 2011 CANCEL USD/BOSSHARE ADJUSTMENTINTERMEDIA OUTDOOR INC

-26,833.620 NHHM Local 100.000000 0.00 0.00 0.00 -26,833.621.000000

Base 100.000000 0.00 0.00 0.00 -26,833.62

1%   31 Jan 201445880DAE1 20 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTONINTERMEDIA OUTDOOR INC

750,000.000 NHHM Local 89.000000 0.00 0.00 0.00 667,500.001.000000

Base 89.000000 0.00 0.00 0.00 667,500.00

20 Apr 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-750,000.000 NHHM Local 89.000000 0.00 0.00 0.00 -667,500.001.000000

Base 89.000000 0.00 0.00 0.00 -667,500.00

20 Apr 2011 05 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

750,000.000 NHHM Local 89.000000 0.00 0.00 0.00 667,500.001.000000

Base 89.000000 0.00 0.00 0.00 667,500.00
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45880DAE1 Total

0.00 0.000.00750,000.000 Local 667,500.00

Base 0.00 0.00 0.00 667,500.00

9.125%   01 Jun 201845903PAA5 26 May 2011 03 Jun 2011 USD/DTCDEUTSCHE BANK SECURITIES INCINTL AUTOMOTIVE COMPONEN

253,000.000 NHFS Local 102.375000 0.00 0.00 0.00 259,008.751.000000

Base 102.375000 0.00 0.00 0.00 259,008.75

26 May 2011 03 Jun 2011 USD/DTCSTERNE, AGEE, AND LEACH INC

681,000.000 NHFS Local 102.625000 0.00 0.00 0.00 698,876.251.000000

Base 102.625000 0.00 0.00 0.00 698,876.25

26 May 2011 03 Jun 2011 USD/DTCDEUTSCHE BANK SECURITIES INC

613,000.000 NHFS Local 100.000000 0.00 0.00 0.00 613,000.001.000000

Base 100.000000 0.00 0.00 0.00 613,000.00

45903PAA5 Total

0.00 0.000.001,547,000.000 Local 1,570,885.00

Base 0.00 0.00 0.00 1,570,885.00

1%   04 Aug 201646122YAE1 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHINVENTIV HEALTH INC

133,587.230 NHHL Local 100.000000 0.00 0.00 0.00 133,587.231.000000

Base 100.000000 0.00 0.00 0.00 133,587.23

1%   04 Aug 201646122YAF8 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHINVENTIV HEALTH INC

267,843.960 NHHL Local 100.000000 0.00 0.00 0.00 267,843.961.000000

Base 100.000000 0.00 0.00 0.00 267,843.96

7.25%   01 Jun 2021466112AF6 20 May 2011 27 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCJBS USA LLC/JBS USA FINA

5,084,000.000 NHFS Local 98.260000 0.00 0.00 0.00 4,995,538.401.000000

Base 98.260000 0.00 0.00 0.00 4,995,538.40
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6.3%   23 Apr 201946625HHL7 05 Apr 2011 08 Apr 2011 USD/DTCSTIFEL NICOLAUS + CO INCJPMORGAN CHASE + CO

265,000.000 NHID Local 111.013900 7,651.88 0.00 0.00 294,186.841.000000

Base 111.013900 7,651.88 0.00 0.00 294,186.84

03 May 2011 06 May 2011 USD/DTCMORGAN STANLEY & CO. INCORPORATED/R

325,000.000 NHID Local 113.537000 739.38 0.00 0.00 368,995.251.000000

Base 113.537000 739.38 0.00 0.00 368,995.25

46625HHL7 Total

0.00 0.008,391.26590,000.000 Local 663,182.09

Base 8,391.26 0.00 0.00 663,182.09

1%   19 Mar 201847759FAB6 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHJO ANN STORES INC

1,228,219.000 NHHL Local 99.000000 0.00 0.00 0.00 1,215,936.811.000000

Base 99.000000 0.00 0.00 0.00 1,215,936.81

1%   19 May 201748562RAC3 31 May 2011 16 Jun 2011 USD/OTH1 JP MORGANCHASE BANKKAR AUCTION SVCS INC

966,200.000 NHHL Local 99.500000 0.00 0.00 0.00 961,369.001.000000

Base 99.500000 0.00 0.00 0.00 961,369.00

3.25%   21 May 2018487836BE7 16 May 2011 19 May 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDKELLOGG CO

2,700,000.000 NHFJ Local 100.062000 0.00 0.00 0.00 2,701,674.001.000000

Base 100.062000 0.00 0.00 0.00 2,701,674.00

18 May 2011 23 May 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

2,300,000.000 NHFJ Local 99.975000 830.56 0.00 0.00 2,299,425.001.000000

Base 99.975000 830.56 0.00 0.00 2,299,425.00

487836BE7 Total

0.00 0.00830.565,000,000.000 Local 5,001,099.00

Base 830.56 0.00 0.00 5,001,099.00
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1%   28 Jun 201750212XAL0 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTLPL HLDGS INC

722,902.220 NHHL Local 99.000000 0.00 0.00 0.00 715,673.201.000000

Base 99.000000 0.00 0.00 0.00 715,673.20

0%   28 Jun 201750299N9R7 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLPL HOLDINGS, INC.

722,902.220 NHHL Local 99.000000 0.00 0.00 0.00 715,673.201.000000

Base 99.000000 0.00 0.00 0.00 715,673.20

23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-722,902.220 NHHL Local 99.000000 0.00 0.00 0.00 -715,673.201.000000

Base 99.000000 0.00 0.00 0.00 -715,673.20

50299N9R7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

8%   01 Jun 2016543218AA9 17 May 2011 24 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCLONGVIEW FIBRE PAPER + P

786,000.000 NHFS Local 99.490000 0.00 0.00 0.00 781,991.401.000000

Base 99.490000 0.00 0.00 0.00 781,991.40

1%   28 Feb 201454323MAB4 01 Jun 2011 USD/OTHGOLDMAN SACHS + COLONGVIEW PWR LLC

200,000.000 NHHM Local 95.250000 0.00 0.00 0.00 190,500.001.000000

Base 95.250000 0.00 0.00 0.00 190,500.00

01 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-200,000.000 NHHM Local 95.250000 0.00 0.00 0.00 -190,500.001.000000

Base 95.250000 0.00 0.00 0.00 -190,500.00

54323MAB4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   28 Feb 201454323MAC2 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTLONGVIEW PWR LLC

233,333.340 NHHL Local 99.055831 0.00 0.00 0.00 231,130.281.000000

Base 99.055831 0.00 0.00 0.00 231,130.28

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

564,146.330 NHHM Local 96.462501 0.00 0.00 0.00 544,189.661.000000

Base 96.462501 0.00 0.00 0.00 544,189.66

01 Jun 2011 USD/OTHRESTRUCTURE NON CASH

233,333.330 NHHM Local 95.250001 0.00 0.00 0.00 222,250.001.000000

Base 95.250001 0.00 0.00 0.00 222,250.00

01 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-233,333.330 NHHM Local 95.250001 0.00 0.00 0.00 -222,250.001.000000

Base 95.250001 0.00 0.00 0.00 -222,250.00

54323MAC2 Total

0.00 0.000.00797,479.670 Local 775,319.94

Base 0.00 0.00 0.00 775,319.94

1%   28 Feb 201454323MAF5 01 Jun 2011 OPEN USD/OTH45 GOLDMAN SACHS + COLONGVIEW PWR LLC

66,666.670 NHHM Local 95.249995 0.00 0.00 0.00 63,500.001.000000

Base 95.249995 0.00 0.00 0.00 63,500.00

4.5%   23 Oct 2017552662AM0 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHMCC IOWA LLC

1,012,755.110 NHHL Local 99.500001 0.00 0.00 0.00 1,007,691.351.000000

Base 99.500001 0.00 0.00 0.00 1,007,691.35

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,985,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,975,075.001.000000

Base 99.500000 0.00 0.00 0.00 1,975,075.00
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552662AM0 Total

0.00 0.000.002,997,755.110 Local 2,982,766.35

Base 0.00 0.00 0.00 2,982,766.35

6.875%   01 May 202155342UAA2 19 Apr 2011 26 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLCMPT OPER PARTNERSP/FINL

1,234,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,234,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,234,000.00

19 Apr 2011 26 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

318,000.000 NHFS Local 101.250000 0.00 0.00 0.00 321,975.001.000000

Base 101.250000 0.00 0.00 0.00 321,975.00

19 Apr 2011 26 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

514,000.000 NHFS Local 101.250000 0.00 0.00 0.00 520,425.001.000000

Base 101.250000 0.00 0.00 0.00 520,425.00

55342UAA2 Total

0.00 0.000.002,066,000.000 Local 2,076,400.00

Base 0.00 0.00 0.00 2,076,400.00

1%   18 May 201759116LAD2 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHMETALDYNE LLC

1,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,500,000.00

1%   02 Nov 201759514UAD0 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHMICROSEMI CORP

748,125.000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.001.000000

Base 100.000000 0.00 0.00 0.00 748,125.00

8.75%   15 Apr 201860458PAA3 07 Apr 2011 14 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLCMIRABELA NICKEL LTD

813,000.000 NHFS Local 100.000000 0.00 0.00 0.00 813,000.001.000000

Base 100.000000 0.00 0.00 0.00 813,000.00
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3.5625%   02 Oct 20162853HAD2 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTMYLAN LABORATORIES INC

220,917.340 NHHL Local 97.775901 0.00 0.00 0.00 216,003.921.000000

Base 97.775901 0.00 0.00 0.00 216,003.92

1%   01 Oct 2017628783AP7 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHNBTY INC

694,653.680 NHHL Local 100.000000 0.00 0.00 0.00 694,653.681.000000

Base 100.000000 0.00 0.00 0.00 694,653.68

1%   12 Mar 201862889HAB4 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHNDS TREAS ( AMERICAS ) LLC

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

7.875%   15 May 2021629377BQ4 10 May 2011 24 May 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDNRG ENERGY INC

1,041,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,041,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,041,000.00

1%   03 Feb 201762938XAB0 21 Mar 2011 USD/OTHJEFFERIES+ COMPANY INCNSH MERGER SUB INC

86,875.910 NHHL Local 0.119998 0.00 0.00 0.00 104.251.000000

Base 0.119998 0.00 0.00 0.00 104.25

21 Mar 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-86,875.910 NHHL Local 0.119998 0.00 0.00 0.00 -104.251.000000

Base 0.119998 0.00 0.00 0.00 -104.25

21 Mar 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-86,875.910 NHHL Local 0.119998 0.00 0.00 0.00 -104.251.000000

Base 0.119998 0.00 0.00 0.00 -104.25

21 Mar 2011 USD/OTHJEFFERIES+ COMPANY INC

86,875.910 NHHL Local 0.124994 0.00 0.00 0.00 108.591.000000

Base 0.124994 0.00 0.00 0.00 108.59
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21 Mar 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-86,875.910 NHHL Local 0.124994 0.00 0.00 0.00 -108.591.000000

Base 0.124994 0.00 0.00 0.00 -108.59

21 Mar 2011 15 Apr 2011 USD/OTHJEFFERIES+ COMPANY INC

86,875.910 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

62938XAB0 Total

0.00 0.000.000.000 Local -104.25

Base 0.00 0.00 0.00 -104.25

9.25%   15 Apr 201963938NAA2 06 Apr 2011 12 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCNAVIOS SA LOGIST/FIN US

1,329,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,329,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,329,000.00

20 May 2011 25 May 2011 USD/DTCGOLDMAN SACHS + CO

266,000.000 NHFS Local 102.875000 2,938.93 0.00 0.00 273,647.501.000000

Base 102.875000 2,938.93 0.00 0.00 273,647.50

25 May 2011 31 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

183,000.000 NHFS Local 102.500000 2,304.02 0.00 0.00 187,575.001.000000

Base 102.500000 2,304.02 0.00 0.00 187,575.00

63938NAA2 Total

0.00 0.005,242.951,778,000.000 Local 1,790,222.50

Base 5,242.95 0.00 0.00 1,790,222.50

0.0000001%   16 May 640217AF2 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHNEIMAN MARCUS GROUP INC

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00
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20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,072,000.000 NHHL Local 99.750000 0.00 0.00 0.00 1,069,320.001.000000

Base 99.750000 0.00 0.00 0.00 1,069,320.00

640217AF2 Total

0.00 0.000.002,072,000.000 Local 2,066,820.00

Base 0.00 0.00 0.00 2,066,820.00

1%   22 Dec 2013667278BA2 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHNORTHWEST AIRLS INC

169,191.890 NHHM Local 81.059653 0.00 0.00 0.00 137,146.361.000000

Base 81.059653 0.00 0.00 0.00 137,146.36

8.375%   15 Dec 201767000XAL0 13 Apr 2011 14 Apr 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)NOVELIS INC

1,250,000.000 NHFS Local 100.000000 33,732.64 0.00 0.00 1,250,000.001.000000

Base 100.000000 33,732.64 0.00 0.00 1,250,000.00

8.5%   01 Jun 2018670849AA6 26 May 2011 03 Jun 2011 USD/DTCJ.P. MORGAN SECURITIES LLCOGX PETROLEO E GAS PARTI

1,968,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,968,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,968,000.00

26 May 2011 03 Jun 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

678,000.000 NHFS Local 100.750000 0.00 0.00 0.00 683,085.001.000000

Base 100.750000 0.00 0.00 0.00 683,085.00

670849AA6 Total

0.00 0.000.002,646,000.000 Local 2,651,085.00

Base 0.00 0.00 0.00 2,651,085.00

7.75%   01 Jun 2020681904AM0 03 Jun 2011 08 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCOMNICARE INC

300,000.000 NHFS Local 107.750000 452.08 0.00 0.00 323,250.001.000000

Base 107.750000 452.08 0.00 0.00 323,250.00
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4.25%   29 Sep 201569349FAE1 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHPINAFORE LLC

721,466.950 NHHM Local 99.923076 0.00 0.00 0.00 720,911.971.000000

Base 99.923076 0.00 0.00 0.00 720,911.97

1%   29 Sep 201669349FAF8 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHPINAFORE LLC

579,978.240 NHHL Local 99.000000 0.00 0.00 0.00 574,178.461.000000

Base 99.000000 0.00 0.00 0.00 574,178.46

6.25%   01 Jun 2019716495AM8 17 May 2011 20 May 2011 USD/DTCWELLS FARGO SECURITIES, LLCPETROHAWK EBNERGY CORP

100,000.000 NHFS Local 100.000000 0.00 0.00 0.00 100,000.001.000000

Base 100.000000 0.00 0.00 0.00 100,000.00

19 May 2011 24 May 2011 USD/DTCCALYON SECURITIES (USA) INC.

2,038,000.000 NHFS Local 100.000000 1,415.28 0.00 0.00 2,038,000.001.000000

Base 100.000000 1,415.28 0.00 0.00 2,038,000.00

25 May 2011 31 May 2011 USD/DTCCALYON SECURITIES (USA) INC.

746,000.000 NHFS Local 99.250000 1,424.65 0.00 0.00 740,405.001.000000

Base 99.250000 1,424.65 0.00 0.00 740,405.00

716495AM8 Total

0.00 0.002,839.932,884,000.000 Local 2,878,405.00

Base 2,839.93 0.00 0.00 2,878,405.00

200%   02 Apr 201472347NAE0 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTPINNACLE FOODS FIN LLC

92,877.930 NHHL Local 100.000000 0.00 0.00 0.00 92,877.931.000000

Base 100.000000 0.00 0.00 0.00 92,877.93

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

832,453.650 NHHM Local 100.000000 0.00 0.00 0.00 832,453.651.000000

Base 100.000000 0.00 0.00 0.00 832,453.65
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72347NAE0 Total

0.00 0.000.00925,331.580 Local 925,331.58

Base 0.00 0.00 0.00 925,331.58

5.25%   15 Jan 203772447XAB3 19 May 2011 24 May 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPPITNEY BROWES INC GLOBAL

720,000.000 NHID Local 104.790000 13,545.00 0.00 0.00 754,488.001.000000

Base 104.790000 13,545.00 0.00 0.00 754,488.00

4.7579%   24 Mar 20174111UAC8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHPRESTIGE BRANDS INC NY

320,392.500 NHHL Local 99.077999 0.00 0.00 0.00 317,438.481.000000

Base 99.077999 0.00 0.00 0.00 317,438.48

1%   23 Aug 201775875JAE2 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHREGAL CINEMAS CORP

1,056,599.880 NHHL Local 100.000000 0.00 0.00 0.00 1,056,599.881.000000

Base 100.000000 0.00 0.00 0.00 1,056,599.88

10.75%   15 Jan 2019760943AM2 26 May 2011 02 Jun 2011 USD/DTC7 EXCHANGE OFFER (NON CASH)RES CARE INC

1,250,000.000 NHFS Local 100.000000 57,482.64 0.00 0.00 1,250,000.001.000000

Base 100.000000 57,482.64 0.00 0.00 1,250,000.00

1%   04 Jun 201476775YAP3 28 Jan 2011 03 May 2011 USD/OTHBARCLAYS BANKRITE AID CORP

330,025.830 NHHL Local 96.249999 0.00 0.00 0.00 317,649.861.000000

Base 96.249999 0.00 0.00 0.00 317,649.86

100%   10 Feb 2018774478AS0 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTROCKWOOD SPECIALTIES GROUP INC

850,399.000 NHHL Local 100.000000 0.00 0.00 0.00 850,399.001.000000

Base 100.000000 0.00 0.00 0.00 850,399.00

1%   15 Feb 201780909EAC7 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHSCITOR CORP

848,881.000 NHHL Local 99.589822 0.00 0.00 0.00 845,399.081.000000

Base 99.589822 0.00 0.00 0.00 845,399.08
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1%   09 May 201781726HAC9 22 Jun 2011 OPEN USD/OTH11 GOLDMAN SACHS + COSENSUS USA INC

157,963.000 NHHL Local 100.500003 0.00 0.00 0.00 158,752.821.000000

Base 100.500003 0.00 0.00 0.00 158,752.82

30 Jun 2011 OPEN USD/OTHRESTRUCTURE NON CASH

648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 645,133.121.000000

Base 99.499999 0.00 0.00 0.00 645,133.12

81726HAC9 Total

0.00 0.000.00806,338.000 Local 803,885.94

Base 0.00 0.00 0.00 803,885.94

1%   09 May 201881726HAF2 05 May 2011 16 Jun 2011 USD/OTH30 CREDIT SUISSE - NEW YORK BRANCHSENSUS USA INC

180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 178,200.001.000000

Base 99.000000 0.00 0.00 0.00 178,200.00

27 Jun 2011 OPEN USD/OTH11 GOLDMAN SACHS + CO

164,237.000 NHHL Local 101.750001 0.00 0.00 0.00 167,111.151.000000

Base 101.750001 0.00 0.00 0.00 167,111.15

81726HAF2 Total

0.00 0.000.00344,237.000 Local 345,311.15

Base 0.00 0.00 0.00 345,311.15

1%   03 Jun 201381727JAG5 05 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHSENSUS METERING SYS INC

180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 178,200.001.000000

Base 99.000000 0.00 0.00 0.00 178,200.00

05 May 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -178,200.001.000000

Base 99.000000 0.00 0.00 0.00 -178,200.00
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05 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

650,000.000 NHHL Local 99.500000 0.00 0.00 0.00 646,750.001.000000

Base 99.500000 0.00 0.00 0.00 646,750.00

05 May 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-650,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -646,750.001.000000

Base 99.500000 0.00 0.00 0.00 -646,750.00

05 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

650,000.000 NHHL Local 99.500000 0.00 0.00 0.00 646,750.001.000000

Base 99.500000 0.00 0.00 0.00 646,750.00

05 May 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-650,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -646,750.001.000000

Base 99.500000 0.00 0.00 0.00 -646,750.00

05 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 178,200.001.000000

Base 99.000000 0.00 0.00 0.00 178,200.00

05 May 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -178,200.001.000000

Base 99.000000 0.00 0.00 0.00 -178,200.00

81727JAG5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 May 2017851819AJ1 27 May 2011 16 Jun 2011 USD/OTH1 JP MORGANCHASE BANKSPRINGS WINDOW FASHIONS LLC

362,199.000 NHHL Local 98.000000 0.00 0.00 0.00 354,955.021.000000

Base 98.000000 0.00 0.00 0.00 354,955.02
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6.5%   15 Apr 2019860370AL9 04 Apr 2011 18 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCSTEWART ENTERPRISES

1,977,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,977,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,977,000.00

1%   21 Dec 201787164GAB9 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHSYNIVERSE HLDGS INC

421,994.380 NHHL Local 98.952083 0.00 0.00 0.00 417,572.231.000000

Base 98.952083 0.00 0.00 0.00 417,572.23

1%   23 Aug 201587238DAL6 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTTDS INV CORP

600,000.000 NHHL Local 93.450000 0.00 0.00 0.00 560,700.001.000000

Base 93.450000 0.00 0.00 0.00 560,700.00

1%   11 Feb 201787309LAE8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHTWCC HLDG CORP

1,246,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,246,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,246,875.00

11.25%   15 Dec 201887971KAG2 31 Mar 2011 04 Apr 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)TEMBEC INDUSTRIES INC

3,518,000.000 NHFS Local 98.717000 116,533.75 0.00 0.00 3,472,864.061.000000

Base 98.717000 116,533.75 0.00 0.00 3,472,864.06

17 Jun 2011 22 Jun 2011 USD/DTCMILLER TABAK ROBERTS SECS LLC

500,000.000 NHFS Local 105.000000 1,093.75 0.00 0.00 525,000.001.000000

Base 105.000000 1,093.75 0.00 0.00 525,000.00

87971KAG2 Total

0.00 0.00117,627.504,018,000.000 Local 3,997,864.06

Base 117,627.50 0.00 0.00 3,997,864.06

1%   25 Aug 201889233UAH8 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHTOYS R US DELAWARE INC

1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 1,368,099.09



Prepared by State StreetPage 738

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

20 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 -1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 -1,368,099.09

89233UAH8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   10 Feb 201889334GAG9 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHTRANS UNION LLC

1,082,232.000 NHHL Local 100.266035 0.00 0.00 0.00 1,085,111.121.000000

Base 100.266035 0.00 0.00 0.00 1,085,111.12

7.625%   01 Nov 2018901109AB4 14 Jun 2011 15 Jun 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)TUTOR PERINI CORP

3,273,000.000 NHFS Local 101.250000 29,809.30 0.00 0.00 3,313,912.501.000000

Base 101.250000 29,809.30 0.00 0.00 3,313,912.50

1%   10 Oct 201790210EAM8 07 Apr 2011 13 Jun 2011 USD/OTH67 DATEK PLANNING COTXU US HLDGS CO

989,743.610 NHHM Local 100.000000 0.00 0.00 0.00 989,743.611.000000

Base 100.000000 0.00 0.00 0.00 989,743.61

01 Jun 2011 USD/OTHCITIBANK ADR

500,000.000 NHHM Local 79.625000 0.00 0.00 0.00 398,125.001.000000

Base 79.625000 0.00 0.00 0.00 398,125.00

01 Jun 2011 CANCEL USD/OTHCITIBANK ADR

-500,000.000 NHHM Local 79.625000 0.00 0.00 0.00 -398,125.001.000000

Base 79.625000 0.00 0.00 0.00 -398,125.00

07 Apr 2011 13 Jun 2011 USD/OTH67 DATEK PLANNING CO

1,570,953.250 NHHL Local 92.312300 0.00 0.00 0.00 1,450,183.081.000000

Base 92.312300 0.00 0.00 0.00 1,450,183.08
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01 Jun 2011 15 Jun 2011 USD/OTHCITIBANK ADR

500,000.000 NHHM Local 79.625000 0.00 0.00 0.00 398,125.001.000000

Base 79.625000 0.00 0.00 0.00 398,125.00

90210EAM8 Total

0.00 0.000.003,060,696.860 Local 2,838,051.69

Base 0.00 0.00 0.00 2,838,051.69

1%   23 Feb 201790343TAL7 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHUS TELEPACIFIC CORP

453,805.000 NHHL Local 99.914048 0.00 0.00 0.00 453,414.951.000000

Base 99.914048 0.00 0.00 0.00 453,414.95

1%   26 Jul 201790429PAC2 23 Mar 2011 16 Jun 2011 USD/BOS85 STATE STREET BANK AND TRUSTUNCLE ACQUISITION 2010 CORP

658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 658,136.641.000000

Base 100.000000 0.00 0.00 0.00 658,136.64

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

748,125.000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.001.000000

Base 100.000000 0.00 0.00 0.00 748,125.00

90429PAC2 Total

0.00 0.000.001,406,261.640 Local 1,406,261.64

Base 0.00 0.00 0.00 1,406,261.64

9.25%   15 Dec 2019911365AU8 28 Jun 2011 OPEN USD/DTCWELLS FARGO SECURITIES, LLCUNITED RENTALS NORTH AMER INC

145,000.000 NHFS Local 107.750000 596.11 0.00 0.00 156,237.501.000000

Base 107.750000 596.11 0.00 0.00 156,237.50

0%   02 Oct 2014911BHU901 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMYLAN LABORATORIES, INC.

220,917.340 NHHL Local 97.775901 0.00 0.00 0.00 216,003.921.000000

Base 97.775901 0.00 0.00 0.00 216,003.92
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23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-220,917.340 NHHL Local 97.775901 0.00 0.00 0.00 -216,003.921.000000

Base 97.775901 0.00 0.00 0.00 -216,003.92

911BHU901 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

3.5%   15 Feb 2039912810QA9 07 Apr 2011 12 Apr 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

17,500,000.000 NHHW Local 82.382812 94,751.38 0.00 0.00 14,416,992.191.000000

Base 82.382812 94,751.38 0.00 0.00 14,416,992.19

4.25%   15 Nov 2017912828HH6 13 May 2011 17 May 2011 USD/FEDCANTOR FITZGERALD & CO / CASTLEOAK US TREASURY N/B

510,000.000 NHID Local 111.609375 117.80 0.00 0.00 569,207.811.000000

Base 111.609375 117.80 0.00 0.00 569,207.81

3.5%   15 Feb 2018912828HR4 19 Apr 2011 25 Apr 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

20,000,000.000 NHHW Local 105.015625 133,425.41 0.00 0.00 21,003,125.001.000000

Base 105.015625 133,425.41 0.00 0.00 21,003,125.00

3.25%   31 Dec 2016912828MD9 23 May 2011 24 May 2011 USD/FEDPERSHING LLCUS TREASURY N/B

2,000,000.000 NHFJ Local 106.515625 25,856.36 0.00 0.00 2,130,312.501.000000

Base 106.515625 25,856.36 0.00 0.00 2,130,312.50

3.5%   15 May 2020912828ND8 23 May 2011 24 May 2011 USD/FEDPERSHING LLCUS TREASURY N/B

5,000,000.000 NHFJ Local 104.367187 4,279.89 0.00 0.00 5,218,359.371.000000

Base 104.367187 4,279.89 0.00 0.00 5,218,359.37

2.875%   15 Aug 2020912828NT3 07 Apr 2011 12 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

26,600,000.000 NHHW Local 92.914063 108,016.57 0.00 0.00 24,715,140.631.000000

Base 92.914063 108,016.57 0.00 0.00 24,715,140.63
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15 Apr 2011 20 Apr 2011 USD/FEDLOOP CAPITAL MARKETS LLC

7,000,000.000 NHHW Local 93.964843 32,486.19 0.00 0.00 6,577,539.061.000000

Base 93.964843 32,486.19 0.00 0.00 6,577,539.06

912828NT3 Total

0.00 0.00140,502.7633,600,000.000 Local 31,292,679.69

Base 140,502.76 0.00 0.00 31,292,679.69

3.375%   15 Feb 2021912828PX2 07 Apr 2011 12 Apr 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

30,000,000.000 NHHW Local 100.593750 168,232.04 0.00 0.00 30,178,125.001.000000

Base 100.593750 168,232.04 0.00 0.00 30,178,125.00

19 Apr 2011 25 Apr 2011 USD/FEDLOOP CAPITAL MARKETS LLC

20,000,000.000 NHHW Local 102.234375 138,190.61 0.00 0.00 20,446,875.001.000000

Base 102.234375 138,190.61 0.00 0.00 20,446,875.00

28 Apr 2011 03 May 2011 USD/FEDLOOP CAPITAL MARKETS LLC

4,700,000.000 NHHW Local 102.562500 36,239.99 0.00 0.00 4,820,437.501.000000

Base 102.562500 36,239.99 0.00 0.00 4,820,437.50

23 May 2011 26 May 2011 USD/FEDGOLDMAN SACHS + CO

4,520,000.000 NHFI Local 104.465243 45,262.43 0.00 0.00 4,721,829.021.000000

Base 104.465243 45,262.43 0.00 0.00 4,721,829.02

13 Jun 2011 16 Jun 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

2,650,000.000 NHFI Local 105.726962 32,109.29 0.00 0.00 2,801,764.511.000000

Base 105.726962 32,109.29 0.00 0.00 2,801,764.51

13 Jun 2011 16 Jun 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

9,500,000.000 NHHW Local 105.742587 115,108.77 0.00 0.00 10,045,545.811.000000

Base 105.742587 115,108.77 0.00 0.00 10,045,545.81
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912828PX2 Total

0.00 0.00535,143.1371,370,000.000 Local 73,014,576.84

Base 535,143.13 0.00 0.00 73,014,576.84

2.75%   28 Feb 2018912828PY0 18 Apr 2011 21 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

39,005,000.000 NHHW Local 100.101562 151,568.34 0.00 0.00 39,044,614.451.000000

Base 100.101562 151,568.34 0.00 0.00 39,044,614.45

0.5%   31 May 2013912828QZ6 25 May 2011 31 May 2011 USD/FEDLOOP CAPITAL MARKETS INCWI TREASURY SEC

3,000,000.000 NHFS Local 99.921875 0.00 0.00 0.00 2,997,656.251.000000

Base 99.921875 0.00 0.00 0.00 2,997,656.25

14 Jun 2011 15 Jun 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,500,000.000 NHFS Local 100.132812 1,127.05 0.00 0.00 5,507,304.691.000000

Base 100.132812 1,127.05 0.00 0.00 5,507,304.69

912828QZ6 Total

0.00 0.001,127.058,500,000.000 Local 8,504,960.94

Base 1,127.05 0.00 0.00 8,504,960.94

100%   06 Nov 201491340CAB7 04 Feb 2011 20 Apr 2011 USD/OTH75 DATEK PLANNING COUNIVERSAL CITY DEV PARTNERS LT

1,340,625.000 NHHL Local 100.000000 0.00 0.00 0.00 1,340,625.001.000000

Base 100.000000 0.00 0.00 0.00 1,340,625.00

1%   29 Sep 2014914908AJ7 22 Jun 2011 OPEN USD/OTH24 DEUTSCHE BANK SECURITIES INCUNIVISION COMMUNICATIONS INC

300,000.000 NHHM Local 95.875000 0.00 0.00 0.00 287,625.001.000000

Base 95.875000 0.00 0.00 0.00 287,625.00

22 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

300,000.000 NHHM Local 96.000000 0.00 0.00 0.00 288,000.001.000000

Base 96.000000 0.00 0.00 0.00 288,000.00
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27 Jun 2011 OPEN USD/OTH18 CITIBANK

400,000.000 NHHM Local 95.875000 0.00 0.00 0.00 383,500.001.000000

Base 95.875000 0.00 0.00 0.00 383,500.00

914908AJ7 Total

0.00 0.000.001,000,000.000 Local 959,125.00

Base 0.00 0.00 0.00 959,125.00

0%   01 Jun 2014915LJM901 28 Jan 2011 USD/OTHBARCLAYS BANKRITE AID CORPORTATION

330,025.830 NHHL Local 96.249999 0.00 0.00 0.00 317,649.861.000000

Base 96.249999 0.00 0.00 0.00 317,649.86

28 Jan 2011 CANCEL USD/OTHBARCLAYS BANK

-330,025.830 NHHL Local 96.249999 0.00 0.00 0.00 -317,649.861.000000

Base 96.249999 0.00 0.00 0.00 -317,649.86

915LJM901 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 May 201491832FAC3 17 Mar 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHVSS AHC CONS HLDGS CORP

155,103.270 NHHL Local 85.000000 0.00 0.00 0.00 131,837.781.000000

Base 85.000000 0.00 0.00 0.00 131,837.78

17 Mar 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-155,103.270 NHHL Local 85.000000 0.00 0.00 0.00 -131,837.781.000000

Base 85.000000 0.00 0.00 0.00 -131,837.78

17 Mar 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-155,103.270 NHHL Local 85.000000 0.00 0.00 0.00 -131,837.781.000000

Base 85.000000 0.00 0.00 0.00 -131,837.78



Prepared by State StreetPage 744

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

17 Mar 2011 10 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

154,701.450 NHHL Local 85.000000 0.00 0.00 0.00 131,496.231.000000

Base 85.000000 0.00 0.00 0.00 131,496.23

91832FAC3 Total

0.00 0.000.00-401.820 Local -341.55

Base 0.00 0.00 0.00 -341.55

7.5%   15 Jun 2021929160AR0 03 Jun 2011 14 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCVULCAN MATERIALS

587,000.000 NHFS Local 101.625000 0.00 0.00 0.00 596,538.751.000000

Base 101.625000 0.00 0.00 0.00 596,538.75

03 Jun 2011 14 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

1,133,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,133,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,133,000.00

929160AR0 Total

0.00 0.000.001,720,000.000 Local 1,729,538.75

Base 0.00 0.00 0.00 1,729,538.75

1%   15 Mar 201893443NAW9 14 Mar 2011 16 Jun 2011 USD/OTH76 BANK OF AMERICAWARNER CHILCOTT CORP

389,731.010 NHHL Local 100.000000 0.00 0.00 0.00 389,731.011.000000

Base 100.000000 0.00 0.00 0.00 389,731.01

1%   15 Mar 201893443NAX7 14 Mar 2011 USD/OTHBANK OF AMERICAWARNER CHILCOTT CORP

389,731.010 NHHL Local 100.000000 0.00 0.00 0.00 389,731.011.000000

Base 100.000000 0.00 0.00 0.00 389,731.01

14 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-389,731.010 NHHL Local 100.000000 0.00 0.00 0.00 -389,731.011.000000

Base 100.000000 0.00 0.00 0.00 -389,731.01
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14 Mar 2011 16 Jun 2011 USD/OTH76 BANK OF AMERICA

194,865.500 NHHL Local 100.000000 0.00 0.00 0.00 194,865.501.000000

Base 100.000000 0.00 0.00 0.00 194,865.50

93443NAX7 Total

0.00 0.000.00194,865.500 Local 194,865.50

Base 0.00 0.00 0.00 194,865.50

1%   15 Mar 201893443NAY5 14 Mar 2011 16 Jun 2011 USD/OTH76 BANK OF AMERICAWARNER CHILCOTT CORP

267,940.070 NHHL Local 100.000000 0.00 0.00 0.00 267,940.071.000000

Base 100.000000 0.00 0.00 0.00 267,940.07

7.5%   01 Apr 202397381WAU8 13 May 2011 17 May 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)WINDSTREAM CORP

2,476,000.000 NHFS Local 100.000000 29,402.50 0.00 0.00 2,476,000.001.000000

Base 100.000000 29,402.50 0.00 0.00 2,476,000.00

100%   29 Jun 2018975EVXII7 29 Jun 2011 OPEN USD/OTH14 CREDIT SUISSE FIRST BOSTONLAWSON SOFTWARE

657,400.000 NHHL Local 96.000000 0.00 0.00 0.00 631,104.001.000000

Base 96.000000 0.00 0.00 0.00 631,104.00

1%   04 Aug 2016975EVYII5 15 Jun 2011 OPEN USD/OTH21 DATEK PLANNING COINVENTIV HEALTH INC.

1,142,995.460 NHHL Local 99.918900 0.00 0.00 0.00 1,142,068.501.000000

Base 99.918900 0.00 0.00 0.00 1,142,068.50

2.75%   21 Apr 2018977AEZII7 08 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INCDEALER COMPUTER SERVICES

1,023,687.820 NHHL Local 99.499999 0.00 0.00 0.00 1,018,569.381.000000

Base 99.499999 0.00 0.00 0.00 1,018,569.38

08 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,023,687.820 NHHL Local 99.499999 0.00 0.00 0.00 -1,018,569.381.000000

Base 99.499999 0.00 0.00 0.00 -1,018,569.38
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08 Apr 2011 28 Apr 2011 USD/OTHDATEK PLANNING CO

1,023,687.820 NHHL Local 99.499999 0.00 0.00 0.00 1,018,569.381.000000

Base 99.499999 0.00 0.00 0.00 1,018,569.38

977AEZII7 Total

0.00 0.000.001,023,687.820 Local 1,018,569.38

Base 0.00 0.00 0.00 1,018,569.38

1%   13 Apr 2018977AGAII0 11 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INCAMERISTAR CASINOS

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 -1,492,500.00

11 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

883,189.690 NHHL Local 101.000000 0.00 0.00 0.00 892,021.591.000000

Base 101.000000 0.00 0.00 0.00 892,021.59

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-883,189.690 NHHL Local 101.000000 0.00 0.00 0.00 -892,021.591.000000

Base 101.000000 0.00 0.00 0.00 -892,021.59

11 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

398,837.000 NHHL Local 99.750000 0.00 0.00 0.00 397,839.911.000000

Base 99.750000 0.00 0.00 0.00 397,839.91

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-398,837.000 NHHL Local 99.750000 0.00 0.00 0.00 -397,839.911.000000

Base 99.750000 0.00 0.00 0.00 -397,839.91
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11 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 -1,492,500.00

11 Apr 2011 21 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

1,500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.001.000000

Base 99.750000 0.00 0.00 0.00 1,496,250.00

11 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

398,837.000 NHHL Local 99.750000 0.00 0.00 0.00 397,839.911.000000

Base 99.750000 0.00 0.00 0.00 397,839.91

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-398,837.000 NHHL Local 99.750000 0.00 0.00 0.00 -397,839.911.000000

Base 99.750000 0.00 0.00 0.00 -397,839.91

11 Apr 2011 04 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

398,837.000 NHHL Local 99.750000 0.00 0.00 0.00 397,839.911.000000

Base 99.750000 0.00 0.00 0.00 397,839.91

11 Apr 2011 12 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

883,189.690 NHHL Local 101.000000 0.00 0.00 0.00 892,021.591.000000

Base 101.000000 0.00 0.00 0.00 892,021.59

977AGAII0 Total

0.00 0.000.002,782,026.690 Local 2,786,111.50

Base 0.00 0.00 0.00 2,786,111.50
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1%   28 Apr 2017977ATVII0 12 Apr 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDHUBBARD RADIO

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

12 Apr 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -746,250.001.000000

Base 99.500000 0.00 0.00 0.00 -746,250.00

12 Apr 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

12 Apr 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.001.000000

Base 100.000000 0.00 0.00 0.00 -750,000.00

1%   28 Apr 2017977ATVII0 12 Apr 2011 17 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDHUBBARD RADIO

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

977ATVII0 Total

0.00 0.000.00750,000.000 Local 746,250.00

Base 0.00 0.00 0.00 746,250.00

1%   30 Apr 2018977ATWII8 12 Apr 2011 USD/OTHMORGAN STANLEYHUBBARD RADIO

39,246.470 NHHL Local 99.000011 0.00 0.00 0.00 38,854.011.000000

Base 99.000011 0.00 0.00 0.00 38,854.01

12 Apr 2011 CANCEL USD/OTHMORGAN STANLEY

-39,246.470 NHHL Local 99.000011 0.00 0.00 0.00 -38,854.011.000000

Base 99.000011 0.00 0.00 0.00 -38,854.01
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12 Apr 2011 05 May 2011 USD/OTHMORGAN STANLEY

39,246.470 NHHL Local 99.000011 0.00 0.00 0.00 38,854.011.000000

Base 99.000011 0.00 0.00 0.00 38,854.01

977ATWII8 Total

0.00 0.000.0039,246.470 Local 38,854.01

Base 0.00 0.00 0.00 38,854.01

1%   17 Nov 2017977AWYII0 15 Apr 2011 USD/OTHBANK OF AMERICAMONEYGRAM INTL

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

15 Apr 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -748,125.001.000000

Base 99.750000 0.00 0.00 0.00 -748,125.00

1%   17 Nov 2017977AWYII0 15 Apr 2011 02 Jun 2011 USD/OTHBANK OF AMERICAMONEYGRAM INTL

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

977AWYII0 Total

0.00 0.000.00750,000.000 Local 748,125.00

Base 0.00 0.00 0.00 748,125.00

1%   29 Jun 2018977ESNII1 21 Jun 2011 OPEN USD/OTH11 CREDIT SUISSE FIRST BOSTONRURAL/METRO CORP

215,456.000 NHHL Local 100.000000 0.00 0.00 0.00 215,456.001.000000

Base 100.000000 0.00 0.00 0.00 215,456.00

21 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,510,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,494,900.001.000000

Base 99.000000 0.00 0.00 0.00 1,494,900.00
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977ESNII1 Total

0.00 0.000.001,725,456.000 Local 1,710,356.00

Base 0.00 0.00 0.00 1,710,356.00

1%   29 Apr 2016977HPBII3 27 Apr 2011 USD/OTHGOLDMAN SACHS + COLNR PROPERTY CORPORATION

178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 180,503.601.000000

Base 100.875001 0.00 0.00 0.00 180,503.60

27 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 -180,503.601.000000

Base 100.875001 0.00 0.00 0.00 -180,503.60

26 Apr 2011 USD/OTHGOLDMAN SACHS + CO

491,634.560 NHHL Local 99.374999 0.00 0.00 0.00 488,561.841.000000

Base 99.374999 0.00 0.00 0.00 488,561.84

26 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-491,634.560 NHHL Local 99.374999 0.00 0.00 0.00 -488,561.841.000000

Base 99.374999 0.00 0.00 0.00 -488,561.84

26 Apr 2011 USD/OTHGOLDMAN SACHS + CO

178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 180,503.601.000000

Base 100.875001 0.00 0.00 0.00 180,503.60

26 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 -180,503.601.000000

Base 100.875001 0.00 0.00 0.00 -180,503.60

27 Apr 2011 USD/OTHGOLDMAN SACHS + CO

178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 180,503.601.000000

Base 100.875001 0.00 0.00 0.00 180,503.60
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27 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 -180,503.601.000000

Base 100.875001 0.00 0.00 0.00 -180,503.60

26 Apr 2011 USD/OTHGOLDMAN SACHS + CO

178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 180,503.601.000000

Base 100.875001 0.00 0.00 0.00 180,503.60

26 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 -180,503.601.000000

Base 100.875001 0.00 0.00 0.00 -180,503.60

26 Apr 2011 USD/OTHGOLDMAN SACHS + CO

491,634.560 NHHL Local 99.374999 0.00 0.00 0.00 488,561.841.000000

Base 99.374999 0.00 0.00 0.00 488,561.84

26 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-491,634.560 NHHL Local 99.374999 0.00 0.00 0.00 -488,561.841.000000

Base 99.374999 0.00 0.00 0.00 -488,561.84

26 Apr 2011 10 May 2011 USD/OTHGOLDMAN SACHS + CO

491,634.560 NHHL Local 99.374999 0.00 0.00 0.00 488,561.841.000000

Base 99.374999 0.00 0.00 0.00 488,561.84

1%   29 Apr 2016977HPBII3 26 Apr 2011 09 Jun 2011 USD/OTHGOLDMAN SACHS + COLNR PROPERTY CORPORATION

178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 180,503.601.000000

Base 100.875001 0.00 0.00 0.00 180,503.60

27 Apr 2011 USD/OTHGOLDMAN SACHS + CO

178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 180,503.601.000000

Base 100.875001 0.00 0.00 0.00 180,503.60

27 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-178,937.890 NHHL Local 100.875001 0.00 0.00 0.00 -180,503.601.000000

Base 100.875001 0.00 0.00 0.00 -180,503.60
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27 Apr 2011 09 Jun 2011 USD/OTHGOLDMAN SACHS + CO

178,937.890 NHHL Local 100.749997 0.00 0.00 0.00 180,279.921.000000

Base 100.749997 0.00 0.00 0.00 180,279.92

977HPBII3 Total

0.00 0.000.00849,510.340 Local 849,345.36

Base 0.00 0.00 0.00 849,345.36

1%   13 Apr 2018977HPTII4 28 Apr 2011 USD/OTHCITIBANK ADRGOLDEN GATE NATIONAL SENIOR

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

28 Apr 2011 CANCEL USD/OTHCITIBANK ADR

-750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.001.000000

Base 99.000000 0.00 0.00 0.00 -742,500.00

28 Apr 2011 11 May 2011 USD/OTH2 CITIBANK ADR

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

977HPTII4 Total

0.00 0.000.00750,000.000 Local 742,500.00

Base 0.00 0.00 0.00 742,500.00

1%   27 Apr 2018977HPVII9 28 Apr 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPETRIZETTO

1,433,271.000 NHHL Local 99.500000 0.00 0.00 0.00 1,426,104.651.000000

Base 99.500000 0.00 0.00 0.00 1,426,104.65

28 Apr 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-1,433,271.000 NHHL Local 99.500000 0.00 0.00 0.00 -1,426,104.651.000000

Base 99.500000 0.00 0.00 0.00 -1,426,104.65
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28 Apr 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

1,433,271.000 NHHL Local 99.500000 0.00 0.00 0.00 1,426,104.651.000000

Base 99.500000 0.00 0.00 0.00 1,426,104.65

28 Apr 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-1,433,271.000 NHHL Local 99.500000 0.00 0.00 0.00 -1,426,104.651.000000

Base 99.500000 0.00 0.00 0.00 -1,426,104.65

28 Apr 2011 20 May 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

1,433,271.000 NHHL Local 99.500000 0.00 0.00 0.00 1,426,104.651.000000

Base 99.500000 0.00 0.00 0.00 1,426,104.65

977HPVII9 Total

0.00 0.000.001,433,271.000 Local 1,426,104.65

Base 0.00 0.00 0.00 1,426,104.65

1%   28 Apr 2018977HPWII7 03 May 2011 13 May 2011 USD/OTHTHE ROYALBANK OF SCOTLAND PLCSUPERVALU

646,419.000 NHHL Local 99.500000 0.00 0.00 0.00 643,186.911.000000

Base 99.500000 0.00 0.00 0.00 643,186.91

1%   03 May 2018977HPXII5 29 Apr 2011 17 May 2011 USD/OTH7 BANK OF AMERICAIASIS HEALTHCARE

387,852.000 NHHL Local 99.500000 0.00 0.00 0.00 385,912.741.000000

Base 99.500000 0.00 0.00 0.00 385,912.74

100%   27 Oct 2017977HPYII3 29 Apr 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHVERINT SYSTEMS

1,500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,485,000.00

29 Apr 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-1,500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -1,485,000.001.000000

Base 99.000000 0.00 0.00 0.00 -1,485,000.00
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29 Apr 2011 16 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

977HPYII3 Total

0.00 0.000.001,500,000.000 Local 1,492,500.00

Base 0.00 0.00 0.00 1,492,500.00

1%   06 May 2016977HSAII2 03 May 2011 USD/OTHBANK OF AMERICAFRAC TECH INTERNATIONAL LLC

88,200.000 NHHM Local 99.750000 0.00 0.00 0.00 87,979.501.000000

Base 99.750000 0.00 0.00 0.00 87,979.50

03 May 2011 CANCEL USD/OTHBANK OF AMERICA

-88,200.000 NHHM Local 99.750000 0.00 0.00 0.00 -87,979.501.000000

Base 99.750000 0.00 0.00 0.00 -87,979.50

03 May 2011 USD/OTHBANK OF AMERICA

88,235.290 NHHM Local 0.250002 0.00 0.00 0.00 220.591.000000

Base 0.250002 0.00 0.00 0.00 220.59

03 May 2011 CANCEL USD/OTHBANK OF AMERICA

-88,235.290 NHHM Local 0.250002 0.00 0.00 0.00 -220.591.000000

Base 0.250002 0.00 0.00 0.00 -220.59

03 May 2011 20 May 2011 USD/OTHBANK OF AMERICA

88,235.290 NHHM Local 99.749997 0.00 0.00 0.00 88,014.701.000000

Base 99.749997 0.00 0.00 0.00 88,014.70

977HSAII2 Total

0.00 0.000.0088,235.290 Local 88,014.70

Base 0.00 0.00 0.00 88,014.70
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200%   19 Apr 2016977HSBII0 03 May 2011 USD/OTHBANK OF AMERICAFRAC TECH INTERNATIONAL LLC

661,800.000 NHHM Local 99.000000 0.00 0.00 0.00 655,182.001.000000

Base 99.000000 0.00 0.00 0.00 655,182.00

03 May 2011 CANCEL USD/OTHBANK OF AMERICA

-661,800.000 NHHM Local 99.000000 0.00 0.00 0.00 -655,182.001.000000

Base 99.000000 0.00 0.00 0.00 -655,182.00

03 May 2011 20 May 2011 USD/OTH8 BANK OF AMERICA

661,764.710 NHHM Local 98.999999 0.00 0.00 0.00 655,147.061.000000

Base 98.999999 0.00 0.00 0.00 655,147.06

977HSBII0 Total

0.00 0.000.00661,764.710 Local 655,147.06

Base 0.00 0.00 0.00 655,147.06

1%   25 Apr 2016977HSEII4 25 Apr 2011 04 May 2011 USD/OTH9 DATEK PLANNING COJOHNNY APPLESEEDS

381,818.170 NHHM Local 100.499999 0.00 0.00 0.00 383,727.261.000000

Base 100.499999 0.00 0.00 0.00 383,727.26

100%   09 May 2017977HSPII9 05 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHSENSUS METERING SYSTEMS INC.

650,000.000 NHHL Local 99.500000 0.00 0.00 0.00 646,750.001.000000

Base 99.500000 0.00 0.00 0.00 646,750.00

05 May 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-650,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -646,750.001.000000

Base 99.500000 0.00 0.00 0.00 -646,750.00

05 May 2011 07 Jun 2011 USD/OTH21 CREDIT SUISSE - NEW YORK BRANCH

650,000.000 NHHL Local 99.500000 0.00 0.00 0.00 646,750.001.000000

Base 99.500000 0.00 0.00 0.00 646,750.00
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Base Currency: USD - US DOLLAR

977HSPII9 Total

0.00 0.000.00650,000.000 Local 646,750.00

Base 0.00 0.00 0.00 646,750.00

100%   18 Dec 2015977HSUII8 03 May 2011 19 May 2011 USD/OTHBARCLAYS BANKTASC INC

645,853.970 NHHL Local 99.499999 0.00 0.00 0.00 642,624.701.000000

Base 99.499999 0.00 0.00 0.00 642,624.70

1%   09 May 2018977HSZII7 05 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHSENSUS METERING SYSTEMS

180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 178,200.001.000000

Base 99.000000 0.00 0.00 0.00 178,200.00

05 May 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -178,200.001.000000

Base 99.000000 0.00 0.00 0.00 -178,200.00

05 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 178,200.001.000000

Base 99.000000 0.00 0.00 0.00 178,200.00

05 May 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-180,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -178,200.001.000000

Base 99.000000 0.00 0.00 0.00 -178,200.00

977HSZII7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

200%   12 May 2017977HTHII6 04 May 2011 USD/OTHJP MORGANCHASE BANKPOTTERS INDUSTRIES

1,000,000.000 NHHM Local 98.500000 0.00 0.00 0.00 985,000.001.000000

Base 98.500000 0.00 0.00 0.00 985,000.00
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04 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -985,000.001.000000

Base 98.500000 0.00 0.00 0.00 -985,000.00

04 May 2011 11 May 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.001.000000

Base 99.000000 0.00 0.00 0.00 990,000.00

977HTHII6 Total

0.00 0.000.001,000,000.000 Local 990,000.00

Base 0.00 0.00 0.00 990,000.00

0.01%   11 May 2018977HVAII8 17 May 2011 20 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDSENSATA TECHNOLOGIES FIN CO

2,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,990,000.001.000000

Base 99.500000 0.00 0.00 0.00 1,990,000.00

0.01%   11 May 2018977HVAII8 10 May 2011 02 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDSENSATA TECHNOLOGIES FIN CO

516,000.000 NHHL Local 99.500000 0.00 0.00 0.00 513,420.001.000000

Base 99.500000 0.00 0.00 0.00 513,420.00

977HVAII8 Total

0.00 0.000.002,516,000.000 Local 2,503,420.00

Base 0.00 0.00 0.00 2,503,420.00

1%   10 May 2017977HVBII6 12 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTONNEIMAN MARCUS

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

12 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -997,500.001.000000

Base 99.750000 0.00 0.00 0.00 -997,500.00
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1%   10 May 2017977HVBII6 10 May 2011 31 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTONNEIMAN MARCUS

1,072,000.000 NHHL Local 99.750000 0.00 0.00 0.00 1,069,320.001.000000

Base 99.750000 0.00 0.00 0.00 1,069,320.00

12 May 2011 07 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

977HVBII6 Total

0.00 0.000.002,072,000.000 Local 2,066,820.00

Base 0.00 0.00 0.00 2,066,820.00

1%   20 Nov 2015977HWCII3 09 May 2011 24 May 2011 USD/OTHKEYBANK NATIONAL ASSOCIATIONALLEN SYSTEMS

457,001.000 NHHL Local 99.500001 0.00 0.00 0.00 454,716.001.000000

Base 99.500001 0.00 0.00 0.00 454,716.00

100%   30 Sep 2016977HWDII1 06 May 2011 24 May 2011 USD/OTH18 DATEK PLANNING COCNO FINANCIAL GROUP INC.

367,714.850 NHHL Local 100.000000 0.00 0.00 0.00 367,714.851.000000

Base 100.000000 0.00 0.00 0.00 367,714.85

1%   10 Jun 2018977JBEII8 20 May 2011 USD/OTHBANK OF AMERICAASURION CORPORATION

1,882,762.000 NHHL Local 99.090000 0.00 0.00 0.00 1,865,628.871.000000

Base 99.090000 0.00 0.00 0.00 1,865,628.87

20 May 2011 CANCEL USD/OTHBANK OF AMERICA

-1,882,762.000 NHHL Local 99.090000 0.00 0.00 0.00 -1,865,628.871.000000

Base 99.090000 0.00 0.00 0.00 -1,865,628.87

09 Jun 2011 USD/OTHBANK OF AMERICA

250,000.000 NHHM Local 99.000000 0.00 0.00 0.00 247,500.001.000000

Base 99.000000 0.00 0.00 0.00 247,500.00
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09 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-250,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -247,500.001.000000

Base 99.000000 0.00 0.00 0.00 -247,500.00

20 May 2011 OPEN USD/OTH41 BANK OF AMERICA

1,882,762.000 NHHL Local 99.090000 0.00 0.00 0.00 1,865,628.871.000000

Base 99.090000 0.00 0.00 0.00 1,865,628.87

14 Jun 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 98.625000 0.00 0.00 0.00 739,687.501.000000

Base 98.625000 0.00 0.00 0.00 739,687.50

14 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 98.625000 0.00 0.00 0.00 -739,687.501.000000

Base 98.625000 0.00 0.00 0.00 -739,687.50

977JBEII8 Total

0.00 0.000.001,882,762.000 Local 1,865,628.87

Base 0.00 0.00 0.00 1,865,628.87

200%   24 May 2019977JBFII5 20 May 2011 USD/OTHBANK OF AMERICAASURION CORPORATION

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

20 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.001.000000

Base 100.000000 0.00 0.00 0.00 -750,000.00

200%   24 May 2019977JBFII5 20 May 2011 USD/OTHBANK OF AMERICAASURION CORPORATION

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00
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20 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.001.000000

Base 100.000000 0.00 0.00 0.00 -750,000.00

20 May 2011 02 Jun 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

20 May 2011 USD/OTHBANK OF AMERICA

374,255.510 NHHL Local 99.499999 0.00 0.00 0.00 372,384.231.000000

Base 99.499999 0.00 0.00 0.00 372,384.23

20 May 2011 CANCEL USD/OTHBANK OF AMERICA

-374,255.510 NHHL Local 99.499999 0.00 0.00 0.00 -372,384.231.000000

Base 99.499999 0.00 0.00 0.00 -372,384.23

20 May 2011 USD/OTHBANK OF AMERICA

374,255.510 NHHL Local 99.499999 0.00 0.00 0.00 372,384.231.000000

Base 99.499999 0.00 0.00 0.00 372,384.23

20 May 2011 CANCEL USD/OTHBANK OF AMERICA

-374,255.510 NHHL Local 99.499999 0.00 0.00 0.00 -372,384.231.000000

Base 99.499999 0.00 0.00 0.00 -372,384.23

977JBFII5 Total

0.00 0.000.00750,000.000 Local 746,250.00

Base 0.00 0.00 0.00 746,250.00

200%   02 Jun 2017977QPVII9 19 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDCHRYSLER GROUP LLC

775,640.000 NHHL Local 99.000000 0.00 0.00 0.00 767,883.601.000000

Base 99.000000 0.00 0.00 0.00 767,883.60



Prepared by State StreetPage 761

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-775,640.000 NHHL Local 99.000000 0.00 0.00 0.00 -767,883.601.000000

Base 99.000000 0.00 0.00 0.00 -767,883.60

20 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 217,270.951.000000

Base 100.500000 0.00 0.00 0.00 217,270.95

20 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 -217,270.951.000000

Base 100.500000 0.00 0.00 0.00 -217,270.95

20 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 217,270.951.000000

Base 100.500000 0.00 0.00 0.00 217,270.95

20 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 -217,270.951.000000

Base 100.500000 0.00 0.00 0.00 -217,270.95

25 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

142,325.630 NHHL Local 99.499998 0.00 0.00 0.00 141,614.001.000000

Base 99.499998 0.00 0.00 0.00 141,614.00

25 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-142,325.630 NHHL Local 99.499998 0.00 0.00 0.00 -141,614.001.000000

Base 99.499998 0.00 0.00 0.00 -141,614.00

25 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

142,325.630 NHHL Local 99.499998 0.00 0.00 0.00 141,614.001.000000

Base 99.499998 0.00 0.00 0.00 141,614.00

20 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 217,270.951.000000

Base 100.500000 0.00 0.00 0.00 217,270.95
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20 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 -217,270.951.000000

Base 100.500000 0.00 0.00 0.00 -217,270.95

20 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 217,270.951.000000

Base 100.500000 0.00 0.00 0.00 217,270.95

19 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

775,640.000 NHHL Local 99.000000 0.00 0.00 0.00 767,883.601.000000

Base 99.000000 0.00 0.00 0.00 767,883.60

19 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-775,640.000 NHHL Local 99.000000 0.00 0.00 0.00 -767,883.601.000000

Base 99.000000 0.00 0.00 0.00 -767,883.60

200%   02 Jun 2017977QPVII9 19 May 2011 21 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDCHRYSLER GROUP LLC

775,640.000 NHHL Local 99.000000 0.00 0.00 0.00 767,883.601.000000

Base 99.000000 0.00 0.00 0.00 767,883.60

20 May 2011 29 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 217,270.951.000000

Base 100.500000 0.00 0.00 0.00 217,270.95

977QPVII9 Total

0.00 0.000.001,350,345.630 Local 1,344,039.50

Base 0.00 0.00 0.00 1,344,039.50

1%   18 May 2017977QPZII0 19 May 2011 USD/OTHCHASE MANHATTANVALITAS

377,710.000 NHHL Local 99.500000 0.00 0.00 0.00 375,821.451.000000

Base 99.500000 0.00 0.00 0.00 375,821.45
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19 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-377,710.000 NHHL Local 99.500000 0.00 0.00 0.00 -375,821.451.000000

Base 99.500000 0.00 0.00 0.00 -375,821.45

19 May 2011 USD/OTHCHASE MANHATTAN

295,332.000 NHHL Local 100.500000 0.00 0.00 0.00 296,808.661.000000

Base 100.500000 0.00 0.00 0.00 296,808.66

19 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-295,332.000 NHHL Local 100.500000 0.00 0.00 0.00 -296,808.661.000000

Base 100.500000 0.00 0.00 0.00 -296,808.66

19 May 2011 USD/OTHCHASE MANHATTAN

377,710.000 NHHL Local 99.500000 0.00 0.00 0.00 375,821.451.000000

Base 99.500000 0.00 0.00 0.00 375,821.45

19 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-377,710.000 NHHL Local 99.500000 0.00 0.00 0.00 -375,821.451.000000

Base 99.500000 0.00 0.00 0.00 -375,821.45

19 May 2011 USD/OTHCHASE MANHATTAN

295,332.000 NHHL Local 100.500000 0.00 0.00 0.00 296,808.661.000000

Base 100.500000 0.00 0.00 0.00 296,808.66

19 May 2011 23 Jun 2011 USD/OTHCHASE MANHATTAN

377,710.000 NHHL Local 99.500000 0.00 0.00 0.00 375,821.451.000000

Base 99.500000 0.00 0.00 0.00 375,821.45

21 Jun 2011 OPEN USD/OTH11 CHASE MANHATTAN

160,236.000 NHHL Local 100.250000 0.00 0.00 0.00 160,636.591.000000

Base 100.250000 0.00 0.00 0.00 160,636.59

977QPZII0 Total

0.00 0.000.00833,278.000 Local 833,266.70

Base 0.00 0.00 0.00 833,266.70
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1%   03 Nov 2016977RUZII2 19 May 2011 USD/OTHDATEK PLANNING COFIFTH THIRD PROCESSING SOLUTIO

1,170,947.080 NHHL Local 100.000000 0.00 0.00 0.00 1,170,947.081.000000

Base 100.000000 0.00 0.00 0.00 1,170,947.08

19 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,170,947.080 NHHL Local 100.000000 0.00 0.00 0.00 -1,170,947.081.000000

Base 100.000000 0.00 0.00 0.00 -1,170,947.08

17 May 2011 USD/OTHGOLDMAN SACHS + CO

54,309.000 NHHL Local 100.000000 0.00 0.00 0.00 54,309.001.000000

Base 100.000000 0.00 0.00 0.00 54,309.00

17 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-54,309.000 NHHL Local 100.000000 0.00 0.00 0.00 -54,309.001.000000

Base 100.000000 0.00 0.00 0.00 -54,309.00

19 May 2011 14 Jun 2011 USD/OTH26 DATEK PLANNING CO

1,170,947.080 NHHL Local 100.000000 0.00 0.00 0.00 1,170,947.081.000000

Base 100.000000 0.00 0.00 0.00 1,170,947.08

17 May 2011 USD/OTHGOLDMAN SACHS + CO

54,309.000 NHHL Local 100.000000 0.00 0.00 0.00 54,309.001.000000

Base 100.000000 0.00 0.00 0.00 54,309.00

17 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-54,309.000 NHHL Local 100.000000 0.00 0.00 0.00 -54,309.001.000000

Base 100.000000 0.00 0.00 0.00 -54,309.00

17 May 2011 17 Jun 2011 USD/OTHGOLDMAN SACHS + CO

54,309.000 NHHL Local 100.000000 0.00 0.00 0.00 54,309.001.000000

Base 100.000000 0.00 0.00 0.00 54,309.00

977RUZII2 Total

0.00 0.000.001,225,256.080 Local 1,225,256.08

Base 0.00 0.00 0.00 1,225,256.08



Prepared by State StreetPage 765

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   25 Apr 2016977RVAII6 09 May 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPETECHNICOLOR

200,000.000 NHHM Local 98.500000 0.00 0.00 0.00 197,000.001.000000

Base 98.500000 0.00 0.00 0.00 197,000.00

09 May 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-200,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -197,000.001.000000

Base 98.500000 0.00 0.00 0.00 -197,000.00

12 May 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

750,000.000 NHHM Local 98.250000 0.00 0.00 0.00 736,875.001.000000

Base 98.250000 0.00 0.00 0.00 736,875.00

12 May 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-750,000.000 NHHM Local 98.250000 0.00 0.00 0.00 -736,875.001.000000

Base 98.250000 0.00 0.00 0.00 -736,875.00

12 May 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

235,294.120 NHHM Local 98.250000 0.00 0.00 0.00 231,176.471.000000

Base 98.250000 0.00 0.00 0.00 231,176.47

12 May 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-235,294.120 NHHM Local 98.250000 0.00 0.00 0.00 -231,176.471.000000

Base 98.250000 0.00 0.00 0.00 -231,176.47

09 Jun 2011 OPEN USD/OTH34 THE ROYALBANK OF CANADA EUROPE

156,862.750 NHHM Local 96.000000 0.00 0.00 0.00 150,588.241.000000

Base 96.000000 0.00 0.00 0.00 150,588.24

09 May 2011 15 Jun 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

200,000.000 NHHM Local 98.500000 0.00 0.00 0.00 197,000.001.000000

Base 98.500000 0.00 0.00 0.00 197,000.00

12 May 2011 15 Jun 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

235,294.120 NHHM Local 98.250000 0.00 0.00 0.00 231,176.471.000000

Base 98.250000 0.00 0.00 0.00 231,176.47
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977RVAII6 Total

0.00 0.000.00592,156.870 Local 578,764.71

Base 0.00 0.00 0.00 578,764.71

1%   24 Apr 2017977RVBII4 09 May 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPETECHNICOLOR

550,000.000 NHHM Local 98.500000 0.00 0.00 0.00 541,750.001.000000

Base 98.500000 0.00 0.00 0.00 541,750.00

09 May 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-550,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -541,750.001.000000

Base 98.500000 0.00 0.00 0.00 -541,750.00

12 May 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

514,705.880 NHHM Local 98.250000 0.00 0.00 0.00 505,698.531.000000

Base 98.250000 0.00 0.00 0.00 505,698.53

12 May 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-514,705.880 NHHM Local 98.250000 0.00 0.00 0.00 -505,698.531.000000

Base 98.250000 0.00 0.00 0.00 -505,698.53

09 Jun 2011 OPEN USD/OTH34 THE ROYALBANK OF CANADA EUROPE

343,137.250 NHHM Local 96.000000 0.00 0.00 0.00 329,411.761.000000

Base 96.000000 0.00 0.00 0.00 329,411.76

09 May 2011 15 Jun 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

550,000.000 NHHM Local 98.500000 0.00 0.00 0.00 541,750.001.000000

Base 98.500000 0.00 0.00 0.00 541,750.00

12 May 2011 15 Jun 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

514,705.880 NHHM Local 98.250000 0.00 0.00 0.00 505,698.531.000000

Base 98.250000 0.00 0.00 0.00 505,698.53
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977RVBII4 Total

0.00 0.000.001,407,843.130 Local 1,376,860.29

Base 0.00 0.00 0.00 1,376,860.29

1%   25 May 2017977RVKII4 13 May 2011 USD/OTHJP MORGANCHASE BANKDELPHI CORPORATION

516,831.000 NHHL Local 99.749999 0.00 0.00 0.00 515,538.921.000000

Base 99.749999 0.00 0.00 0.00 515,538.92

13 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-516,831.000 NHHL Local 99.749999 0.00 0.00 0.00 -515,538.921.000000

Base 99.749999 0.00 0.00 0.00 -515,538.92

13 May 2011 08 Jun 2011 USD/OTHJP MORGANCHASE BANK

516,831.000 NHHL Local 99.749999 0.00 0.00 0.00 515,538.921.000000

Base 99.749999 0.00 0.00 0.00 515,538.92

977RVKII4 Total

0.00 0.000.00516,831.000 Local 515,538.92

Base 0.00 0.00 0.00 515,538.92

1%   12 May 2017977RVLII2 13 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCMETALDYNE COMPANY

1,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,500,000.00

13 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 -1,500,000.00

13 May 2011 19 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

1,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,500,000.00
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977RVLII2 Total

0.00 0.000.001,500,000.000 Local 1,500,000.00

Base 0.00 0.00 0.00 1,500,000.00

2%   12 May 2017977RVSII7 05 Jun 2011 USD/OTHJP MORGANCHASE BANKADESA INC

966,200.000 NHHL Local 99.500000 0.00 0.00 0.00 961,369.001.000000

Base 99.500000 0.00 0.00 0.00 961,369.00

05 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-966,200.000 NHHL Local 99.500000 0.00 0.00 0.00 -961,369.001.000000

Base 99.500000 0.00 0.00 0.00 -961,369.00

31 May 2011 USD/OTHJP MORGANCHASE BANK

966,200.000 NHHL Local 99.500000 0.00 0.00 0.00 961,369.001.000000

Base 99.500000 0.00 0.00 0.00 961,369.00

31 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-966,200.000 NHHL Local 99.500000 0.00 0.00 0.00 -961,369.001.000000

Base 99.500000 0.00 0.00 0.00 -961,369.00

31 May 2011 USD/OTHJP MORGANCHASE BANK

966,200.000 NHHL Local 99.500000 0.00 0.00 0.00 961,369.001.000000

Base 99.500000 0.00 0.00 0.00 961,369.00

31 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-966,200.000 NHHL Local 99.500000 0.00 0.00 0.00 -961,369.001.000000

Base 99.500000 0.00 0.00 0.00 -961,369.00

977RVSII7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   27 Mar 2017977RVTII5 13 May 2011 22 Jun 2011 USD/OTH40 CHASE MANHATTANWYLE SERVICES CORPORATION

200,530.320 NHHL Local 98.500002 0.00 0.00 0.00 197,522.371.000000

Base 98.500002 0.00 0.00 0.00 197,522.37

12 May 2011 22 Jun 2011 USD/OTH22 CHASE MANHATTAN

127,217.000 NHHL Local 99.750001 0.00 0.00 0.00 126,898.961.000000

Base 99.750001 0.00 0.00 0.00 126,898.96

21 Jun 2011 OPEN USD/OTH11 CHASE MANHATTAN

266,658.000 NHHL Local 100.500000 0.00 0.00 0.00 267,991.291.000000

Base 100.500000 0.00 0.00 0.00 267,991.29

977RVTII5 Total

0.00 0.000.00594,405.320 Local 592,412.62

Base 0.00 0.00 0.00 592,412.62

0.01%   14 May 2018977RVUII2 17 May 2011 20 May 2011 USD/OTHCHASE MANHATTANSTAR WEST GEN LLC

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

01 Jun 2011 USD/OTHCHASE MANHATTAN

500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 500,000.001.000000

Base 100.000000 0.00 0.00 0.00 500,000.00

01 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -500,000.001.000000

Base 100.000000 0.00 0.00 0.00 -500,000.00

01 Jun 2011 15 Jun 2011 USD/OTHCHASE MANHATTAN

500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 500,000.001.000000

Base 100.000000 0.00 0.00 0.00 500,000.00
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977RVUII2 Total

0.00 0.000.002,000,000.000 Local 1,992,500.00

Base 0.00 0.00 0.00 1,992,500.00

1%   01 Jun 2018977RWYII3 19 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCBAKER CORP

645,000.000 NHHL Local 99.500000 0.00 0.00 0.00 641,775.001.000000

Base 99.500000 0.00 0.00 0.00 641,775.00

19 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-645,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -641,775.001.000000

Base 99.500000 0.00 0.00 0.00 -641,775.00

1%   01 Jun 2018977RWYII3 19 May 2011 23 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INCBAKER CORP

645,000.000 NHHL Local 99.500000 0.00 0.00 0.00 641,775.001.000000

Base 99.500000 0.00 0.00 0.00 641,775.00

977RWYII3 Total

0.00 0.000.00645,000.000 Local 641,775.00

Base 0.00 0.00 0.00 641,775.00

1%   23 Nov 2017977RYAII3 18 May 2011 23 Jun 2011 USD/OTH14 CHASE MANHATTANDUNKIN  BRANDS  INC.

127,271.270 NHHL Local 100.000000 0.00 0.00 0.00 127,271.271.000000

Base 100.000000 0.00 0.00 0.00 127,271.27

24 May 2011 23 Jun 2011 USD/OTH30 DATEK PLANNING CO

1,496,250.000 NHHM Local 100.356499 0.00 0.00 0.00 1,501,584.131.000000

Base 100.356499 0.00 0.00 0.00 1,501,584.13

24 May 2011 23 Jun 2011 USD/OTH30 BARCLAYS BANK

885,629.630 NHHL Local 99.780877 0.00 0.00 0.00 883,689.021.000000

Base 99.780877 0.00 0.00 0.00 883,689.02
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977RYAII3 Total

0.00 0.000.002,509,150.900 Local 2,512,544.42

Base 0.00 0.00 0.00 2,512,544.42

1%   26 Jan 2018977RYSII4 20 May 2011 USD/OTHRESTRUCTURE NON CASHCAESARS ENTERTAINMENT OPERATIN

1,790,268.450 NHHL Local 100.000000 0.00 0.00 0.00 1,790,268.451.000000

Base 100.000000 0.00 0.00 0.00 1,790,268.45

20 May 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,790,268.450 NHHL Local 100.000000 0.00 0.00 0.00 -1,790,268.451.000000

Base 100.000000 0.00 0.00 0.00 -1,790,268.45

20 May 2011 USD/OTHRESTRUCTURE NON CASH

1,790,268.450 NHHL Local 100.000000 0.00 0.00 0.00 1,790,268.451.000000

Base 100.000000 0.00 0.00 0.00 1,790,268.45

20 May 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,790,268.450 NHHL Local 100.000000 0.00 0.00 0.00 -1,790,268.451.000000

Base 100.000000 0.00 0.00 0.00 -1,790,268.45

977RYSII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   08 Jun 2018977RYZII8 27 May 2011 USD/OTHJP MORGANCHASE BANKQUINTELES TRANSNATIONAL CORP

2,105,739.000 NHHL Local 99.000000 0.00 0.00 0.00 2,084,681.611.000000

Base 99.000000 0.00 0.00 0.00 2,084,681.61

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-2,105,739.000 NHHL Local 99.000000 0.00 0.00 0.00 -2,084,681.611.000000

Base 99.000000 0.00 0.00 0.00 -2,084,681.61
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Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

27 May 2011 USD/OTHJP MORGANCHASE BANK

2,105,739.000 NHHL Local 99.000000 0.00 0.00 0.00 2,084,681.611.000000

Base 99.000000 0.00 0.00 0.00 2,084,681.61

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-2,105,739.000 NHHL Local 99.000000 0.00 0.00 0.00 -2,084,681.611.000000

Base 99.000000 0.00 0.00 0.00 -2,084,681.61

27 May 2011 27 Jun 2011 USD/OTHJP MORGANCHASE BANK

2,105,739.000 NHHL Local 99.000000 0.00 0.00 0.00 2,084,681.611.000000

Base 99.000000 0.00 0.00 0.00 2,084,681.61

977RYZII8 Total

0.00 0.000.002,105,739.000 Local 2,084,681.61

Base 0.00 0.00 0.00 2,084,681.61

0.01%   14 Jun 2018977RZPII9 31 May 2011 USD/OTHBANK OF AMERICATOYS R US DELAWARE INC

1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 1,368,099.09

31 May 2011 CANCEL USD/OTHBANK OF AMERICA

-1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 -1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 -1,368,099.09

31 May 2011 USD/OTHBANK OF AMERICA

1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 1,368,099.09

31 May 2011 CANCEL USD/OTHBANK OF AMERICA

-1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 -1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 -1,368,099.09



Prepared by State StreetPage 773

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 1,368,099.09

20 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 -1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 -1,368,099.09

20 May 2011 22 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 1,368,099.09

977RZPII9 Total

0.00 0.000.001,381,918.270 Local 1,368,099.09

Base 0.00 0.00 0.00 1,368,099.09

1%   17 May 2018977UFUII3 25 May 2011 USD/OTHBANK OF AMERICAAES CORP

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

25 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -746,250.001.000000

Base 99.500000 0.00 0.00 0.00 -746,250.00

25 May 2011 USD/OTHBANK OF AMERICA

387,225.590 NHHL Local 99.499999 0.00 0.00 0.00 385,289.461.000000

Base 99.499999 0.00 0.00 0.00 385,289.46

25 May 2011 CANCEL USD/OTHBANK OF AMERICA

-387,225.590 NHHL Local 99.499999 0.00 0.00 0.00 -385,289.461.000000

Base 99.499999 0.00 0.00 0.00 -385,289.46
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Purchase Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

25 May 2011 07 Jun 2011 USD/OTHBANK OF AMERICA

387,225.590 NHHL Local 99.499999 0.00 0.00 0.00 385,289.461.000000

Base 99.499999 0.00 0.00 0.00 385,289.46

977UFUII3 Total

0.00 0.000.00387,225.590 Local 385,289.46

Base 0.00 0.00 0.00 385,289.46

1%   26 May 2017977UFZII2 27 May 2011 USD/OTHJP MORGANCHASE BANKSPRINGS WINDOWS FASHIONS

362,199.000 NHHL Local 98.000000 0.00 0.00 0.00 354,955.021.000000

Base 98.000000 0.00 0.00 0.00 354,955.02

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-362,199.000 NHHL Local 98.000000 0.00 0.00 0.00 -354,955.021.000000

Base 98.000000 0.00 0.00 0.00 -354,955.02

27 May 2011 USD/OTHJP MORGANCHASE BANK

362,199.000 NHHL Local 98.000000 0.00 0.00 0.00 354,955.021.000000

Base 98.000000 0.00 0.00 0.00 354,955.02

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-362,199.000 NHHL Local 98.000000 0.00 0.00 0.00 -354,955.021.000000

Base 98.000000 0.00 0.00 0.00 -354,955.02

27 May 2011 USD/OTHJP MORGANCHASE BANK

362,199.000 NHHL Local 98.000000 0.00 0.00 0.00 354,955.021.000000

Base 98.000000 0.00 0.00 0.00 354,955.02

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-362,199.000 NHHL Local 98.000000 0.00 0.00 0.00 -354,955.021.000000

Base 98.000000 0.00 0.00 0.00 -354,955.02
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Purchase Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977UFZII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   07 Dec 2018977UKXII1 03 Jun 2011 USD/OTHJP MORGANCHASE BANKSRAM  LLC

500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 495,000.001.000000

Base 99.000000 0.00 0.00 0.00 495,000.00

03 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -495,000.001.000000

Base 99.000000 0.00 0.00 0.00 -495,000.00

03 Jun 2011 USD/OTHJP MORGANCHASE BANK

500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 495,000.001.000000

Base 99.000000 0.00 0.00 0.00 495,000.00

977UKXII1 Total

0.00 0.000.00500,000.000 Local 495,000.00

Base 0.00 0.00 0.00 495,000.00

1%   14 Jun 2018977UKYII9 03 Jun 2011 USD/OTHJP MORGANCHASE BANKSRAM  LLC

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

03 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -995,000.001.000000

Base 99.500000 0.00 0.00 0.00 -995,000.00

03 Jun 2011 10 Jun 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00
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Purchase Report by Report Date
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977UKYII9 Total

0.00 0.000.001,000,000.000 Local 995,000.00

Base 0.00 0.00 0.00 995,000.00

1%   14 Jun 2018977UKZII6 06 Jun 2011 USD/OTHJP MORGANCHASE BANKGIBSON ENERGY

1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 1,030,857.30

21 Jun 2011 OPEN USD/OTH11 JP MORGANCHASE BANK

109,880.000 NHHL Local 99.875000 0.00 0.00 0.00 109,742.651.000000

Base 99.875000 0.00 0.00 0.00 109,742.65

977UKZII6 Total

0.00 0.000.001,151,150.000 Local 1,140,599.95

Base 0.00 0.00 0.00 1,140,599.95

1%   06 Jul 2017977UMMII3 30 Jun 2011 OPEN USD/OTH13 JEFFERIES+ COMPANY INCALERE, INC.

1,109,552.000 NHHL Local 99.500000 0.00 0.00 0.00 1,104,004.241.000000

Base 99.500000 0.00 0.00 0.00 1,104,004.24

1%   07 Jun 2017977UPPII3 02 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTONWALL STREET SYSTEMS INC

307,247.000 NHHL Local 99.500001 0.00 0.00 0.00 305,710.771.000000

Base 99.500001 0.00 0.00 0.00 305,710.77

02 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-307,247.000 NHHL Local 99.500001 0.00 0.00 0.00 -305,710.771.000000

Base 99.500001 0.00 0.00 0.00 -305,710.77

02 Jun 2011 OPEN USD/OTH31 CREDIT SUISSE FIRST BOSTON

178,598.000 NHHL Local 100.500000 0.00 0.00 0.00 179,490.991.000000

Base 100.500000 0.00 0.00 0.00 179,490.99
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

02 Jun 2011 28 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

307,247.000 NHHL Local 99.500001 0.00 0.00 0.00 305,710.771.000000

Base 99.500001 0.00 0.00 0.00 305,710.77

16 Jun 2011 OPEN USD/OTH11 CREDIT SUISSE FIRST BOSTON

178,598.000 NHHL Local 100.374998 0.00 0.00 0.00 179,267.741.000000

Base 100.374998 0.00 0.00 0.00 179,267.74

977UPPII3 Total

0.00 0.000.00664,443.000 Local 664,469.50

Base 0.00 0.00 0.00 664,469.50

1%   22 Jun 2018977URTII3 15 Jun 2011 USD/OTHJP MORGANCHASE BANKSURGICAL CARE AFFILIATES LLC

1,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.001.000000

Base 99.000000 0.00 0.00 0.00 990,000.00

1%   16 Jun 2017977URUII0 16 Jun 2011 USD/OTHGE CAPITAL CORPBARBRI REVIEW COURSES

710,000.000 NHHL Local 99.000000 0.00 0.00 0.00 702,900.001.000000

Base 99.000000 0.00 0.00 0.00 702,900.00

1%   20 May 2018977UTAII2 07 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDENDO PHARMACEUTICALS

1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00

07 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 -1,000,000.00

07 Jun 2011 21 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00
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Asset ID Security Name/Description
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977UTAII2 Total

0.00 0.000.001,000,000.000 Local 1,000,000.00

Base 0.00 0.00 0.00 1,000,000.00

1%   28 Feb 2014977UTVII6 20 Jun 2011 20 Jun 2011 USD/OTHDATEK PLANNING COLONGVIEW POWER

671,393.720 NHHM Local 96.500000 0.00 0.00 0.00 647,894.941.000000

Base 96.500000 0.00 0.00 0.00 647,894.94

01 Jun 2011 OPEN USD/OTH20 DATEK PLANNING CO

433,333.330 NHHM Local 95.250000 0.00 0.00 0.00 412,750.001.000000

Base 95.250000 0.00 0.00 0.00 412,750.00

977UTVII6 Total

0.00 0.000.001,104,727.050 Local 1,060,644.94

Base 0.00 0.00 0.00 1,060,644.94

1%   09 Jun 2017977UVPII6 10 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTONIL FORNAIO (AMERICA) CORP

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

10 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -995,000.001.000000

Base 99.500000 0.00 0.00 0.00 -995,000.00

10 Jun 2011 17 Jun 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

977UVPII6 Total

0.00 0.000.001,000,000.000 Local 995,000.00

Base 0.00 0.00 0.00 995,000.00
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   02 Oct 2017977UVYII7 29 Jun 2011 OPEN USD/OTH11 GOLDMAN SACHS + COSHIP US BIDCO INC.

279,782.000 NHHL Local 100.125000 0.00 0.00 0.00 280,131.731.000000

Base 100.125000 0.00 0.00 0.00 280,131.73

22 Jun 2011 OPEN USD/OTH11 GOLDMAN SACHS + CO

157,963.000 NHHL Local 100.250001 0.00 0.00 0.00 158,357.911.000000

Base 100.250001 0.00 0.00 0.00 158,357.91

977UVYII7 Total

0.00 0.000.00437,745.000 Local 438,489.64

Base 0.00 0.00 0.00 438,489.64

1%   29 Jun 2017977WAHII3 17 Jun 2011 USD/OTHJP MORGANCHASE BANKTRIMAS CORPORATION

1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00

17 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 -1,000,000.00

17 Jun 2011 24 Jun 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

977WAHII3 Total

0.00 0.000.001,000,000.000 Local 995,000.00

Base 0.00 0.00 0.00 995,000.00

1%   20 Jun 2018977WANII0 21 Jun 2011 USD/OTHBANK OF AMERICAPENN NATIONAL GAMING

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00
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Units/Original Face
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   06 Jul 2018977WASII9 23 Jun 2011 USD/OTHJP MORGANCHASE BANKAMC NETWORKS

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

1%   31 Oct 2017977WATII7 01 Jun 2011 USD/OTHRESTRUCTURE NON CASHLONGVIEW POWER

433,333.330 NHHM Local 95.250000 0.00 0.00 0.00 412,750.001.000000

Base 95.250000 0.00 0.00 0.00 412,750.00

01 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-433,333.330 NHHM Local 95.250000 0.00 0.00 0.00 -412,750.001.000000

Base 95.250000 0.00 0.00 0.00 -412,750.00

20 Jun 2011 USD/OTHGOLDMAN SACHS + CO

671,393.720 NHHM Local 96.500000 0.00 0.00 0.00 647,894.941.000000

Base 96.500000 0.00 0.00 0.00 647,894.94

20 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-671,393.720 NHHM Local 96.500000 0.00 0.00 0.00 -647,894.941.000000

Base 96.500000 0.00 0.00 0.00 -647,894.94

20 Jun 2011 OPEN USD/OTH16 DATEK PLANNING CO

433,333.330 NHHL Local 98.749999 0.00 0.00 0.00 427,916.661.000000

Base 98.749999 0.00 0.00 0.00 427,916.66

977WATII7 Total

0.00 0.000.00433,333.330 Local 427,916.66

Base 0.00 0.00 0.00 427,916.66

1%   02 Apr 2018977ZUGII6 10 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDCALPINE CORPORATION

1,250,000.000 NHHM Local 99.250000 0.00 0.00 0.00 1,240,625.001.000000

Base 99.250000 0.00 0.00 0.00 1,240,625.00
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

10 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-1,250,000.000 NHHM Local 99.250000 0.00 0.00 0.00 -1,240,625.001.000000

Base 99.250000 0.00 0.00 0.00 -1,240,625.00

10 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

942,600.000 NHHL Local 99.250000 0.00 0.00 0.00 935,530.501.000000

Base 99.250000 0.00 0.00 0.00 935,530.50

10 Jun 2011 22 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

1,250,000.000 NHHM Local 99.250000 0.00 0.00 0.00 1,240,625.001.000000

Base 99.250000 0.00 0.00 0.00 1,240,625.00

977ZUGII6 Total

0.00 0.000.002,192,600.000 Local 2,176,155.50

Base 0.00 0.00 0.00 2,176,155.50

1%   11 Jun 2018977ZYEII7 10 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDNRG ENERGY

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

10 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

565,739.000 NHHL Local 99.749999 0.00 0.00 0.00 564,324.651.000000

Base 99.749999 0.00 0.00 0.00 564,324.65

10 Jun 2011 OPEN USD/OTH13 MORGAN STANLEY CO INCORPORATED

565,739.000 NHHL Local 99.749999 0.00 0.00 0.00 564,324.651.000000

Base 99.749999 0.00 0.00 0.00 564,324.65

977ZYEII7 Total

0.00 0.000.002,131,478.000 Local 2,126,149.30

Base 0.00 0.00 0.00 2,126,149.30
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   02 Oct 2014982RMCII5 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTMYLAN LABORATORIES INC

-220,917.340 NHHL Local 97.775901 0.00 0.00 0.00 -216,003.921.000000

Base 97.775901 0.00 0.00 0.00 -216,003.92

1%   29 May 2014983KAHII1 25 May 2011 USD/OTHGOLDMAN SACHS + COBAUBLE HLDGS CORP

149,000.000 NHHL Local 92.250000 0.00 0.00 0.00 137,452.501.000000

Base 92.250000 0.00 0.00 0.00 137,452.50

25 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-149,000.000 NHHL Local 92.250000 0.00 0.00 0.00 -137,452.501.000000

Base 92.250000 0.00 0.00 0.00 -137,452.50

24 May 2011 USD/OTHGOLDMAN SACHS + CO

447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 412,938.601.000000

Base 92.380000 0.00 0.00 0.00 412,938.60

24 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 -412,938.601.000000

Base 92.380000 0.00 0.00 0.00 -412,938.60

25 May 2011 USD/OTHGOLDMAN SACHS + CO

149,000.000 NHHL Local 92.250000 0.00 0.00 0.00 137,452.501.000000

Base 92.250000 0.00 0.00 0.00 137,452.50

25 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-149,000.000 NHHL Local 92.250000 0.00 0.00 0.00 -137,452.501.000000

Base 92.250000 0.00 0.00 0.00 -137,452.50

24 May 2011 USD/OTHGOLDMAN SACHS + CO

447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 412,938.601.000000

Base 92.380000 0.00 0.00 0.00 412,938.60

24 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 -412,938.601.000000

Base 92.380000 0.00 0.00 0.00 -412,938.60
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Trd Date
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

983KAHII1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   30 Sep 2016983KHAII9 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTALLIANCE LAUNDRY SYSTEMS LLC

-511,128.980 NHHL Local 99.238119 0.00 0.00 0.00 -507,234.791.000000

Base 99.238119 0.00 0.00 0.00 -507,234.79

1%   28 Jun 2017983KHJII0 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTLPL HOLDINGS INC

-722,902.220 NHHL Local 99.000000 0.00 0.00 0.00 -715,673.201.000000

Base 99.000000 0.00 0.00 0.00 -715,673.20

1%   28 Feb 2014983KWTII1 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW POWER LLC

-233,333.340 NHHL Local 99.055831 0.00 0.00 0.00 -231,130.281.000000

Base 99.055831 0.00 0.00 0.00 -231,130.28

01 Jun 2011 USD/OTHGOLDMAN SACHS + CO

233,333.330 NHHM Local 95.250001 0.00 0.00 0.00 222,250.001.000000

Base 95.250001 0.00 0.00 0.00 222,250.00

01 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-233,333.330 NHHM Local 95.250001 0.00 0.00 0.00 -222,250.001.000000

Base 95.250001 0.00 0.00 0.00 -222,250.00

983KWTII1 Total

0.00 0.000.00-233,333.340 Local -231,130.28

Base 0.00 0.00 0.00 -231,130.28

1%   02 Apr 2014983KXBII9 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTPINNACLE FOODS HOLDINGS CORP

-92,877.930 NHHL Local 100.000000 0.00 0.00 0.00 -92,877.931.000000

Base 100.000000 0.00 0.00 0.00 -92,877.93
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100%   25 Jan 2017983KYLII6 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS INC

-678,757.680 NHHL Local 100.000000 0.00 0.00 0.00 -678,757.681.000000

Base 100.000000 0.00 0.00 0.00 -678,757.68

1%   30 Jun 2014983TGKII9 18 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTWILLBROS UNITED STATES HOLDING

-127,016.830 NHHL Local 100.249998 0.00 0.00 0.00 -127,334.371.000000

Base 100.249998 0.00 0.00 0.00 -127,334.37

15 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-254,033.650 NHHL Local 101.249999 0.00 0.00 0.00 -257,209.071.000000

Base 101.249999 0.00 0.00 0.00 -257,209.07

18 Mar 2011 USD/OTHCOLIN HOCHSTIN

255,718.000 NHHL Local 100.000000 0.00 0.00 0.00 255,718.001.000000

Base 100.000000 0.00 0.00 0.00 255,718.00

18 Mar 2011 CANCEL USD/OTHCOLIN HOCHSTIN

-255,718.000 NHHL Local 100.000000 0.00 0.00 0.00 -255,718.001.000000

Base 100.000000 0.00 0.00 0.00 -255,718.00

18 Mar 2011 CANCEL USD/OTHCOLIN HOCHSTIN

-255,718.000 NHHL Local 100.000000 0.00 0.00 0.00 -255,718.001.000000

Base 100.000000 0.00 0.00 0.00 -255,718.00

15 Feb 2011 20 Apr 2011 USD/BOS1 STATE STREET BANK AND TRUST

229,627.740 NHHL Local 101.250001 0.00 0.00 0.00 232,498.091.000000

Base 101.250001 0.00 0.00 0.00 232,498.09

18 Feb 2011 03 May 2011 USD/BOSSTATE STREET BANK AND TRUST

114,813.880 NHHL Local 101.250000 0.00 0.00 0.00 116,249.051.000000

Base 101.250000 0.00 0.00 0.00 116,249.05

18 Mar 2011 03 May 2011 USD/OTHCOLIN HOCHSTIN

231,150.270 NHHL Local 100.000000 0.00 0.00 0.00 231,150.271.000000

Base 100.000000 0.00 0.00 0.00 231,150.27
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03 Apr 2011 USD/OTHRESTRUCTURE NON CASH

36,771.680 NHHL Local 100.000000 0.00 0.00 0.00 36,771.681.000000

Base 100.000000 0.00 0.00 0.00 36,771.68

03 Apr 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-36,771.680 NHHL Local 100.000000 0.00 0.00 0.00 -36,771.681.000000

Base 100.000000 0.00 0.00 0.00 -36,771.68

29 Apr 2011 USD/OTHSHARE ADJUSTMENT

805.640 NHHL Local 100.000000 0.00 0.00 0.00 805.641.000000

Base 100.000000 0.00 0.00 0.00 805.64

29 Apr 2011 CANCEL USD/OTHSHARE ADJUSTMENT

-805.640 NHHL Local 100.000000 0.00 0.00 0.00 -805.641.000000

Base 100.000000 0.00 0.00 0.00 -805.64

03 Apr 2011 USD/OTHRESTRUCTURE NON CASH

36,771.680 NHHL Local 100.000000 0.00 0.00 0.00 36,771.681.000000

Base 100.000000 0.00 0.00 0.00 36,771.68

03 Apr 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-36,771.680 NHHL Local 100.000000 0.00 0.00 0.00 -36,771.681.000000

Base 100.000000 0.00 0.00 0.00 -36,771.68

983TGKII9 Total

0.00 0.000.00-61,176.590 Local -60,364.03

Base 0.00 0.00 0.00 -60,364.03

1%   01 Nov 2015983TSFII7 30 Mar 2011 USD/OTHWELLS FARGO BANKHAWAIIAN TELCOM INC

1,000,000.000 NHHM Local 102.500000 0.00 0.00 0.00 1,025,000.001.000000

Base 102.500000 0.00 0.00 0.00 1,025,000.00
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30 Mar 2011 CANCEL USD/OTHWELLS FARGO BANK

-1,000,000.000 NHHM Local 102.500000 0.00 0.00 0.00 -1,025,000.001.000000

Base 102.500000 0.00 0.00 0.00 -1,025,000.00

30 Mar 2011 USD/OTHWELLS FARGO BANK

1,000,000.000 NHHM Local 102.500000 0.00 0.00 0.00 1,025,000.001.000000

Base 102.500000 0.00 0.00 0.00 1,025,000.00

30 Mar 2011 CANCEL USD/OTHWELLS FARGO BANK

-1,000,000.000 NHHM Local 102.500000 0.00 0.00 0.00 -1,025,000.001.000000

Base 102.500000 0.00 0.00 0.00 -1,025,000.00

983TSFII7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   21 Aug 2015983TTWII9 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTTRAVELPORT LLC

-600,000.000 NHHL Local 93.450000 0.00 0.00 0.00 -560,700.001.000000

Base 93.450000 0.00 0.00 0.00 -560,700.00

1%   25 Mar 2016983TUTII4 12 May 2011 USD/OTHCHASE MANHATTANWYLE SERVICES CORPORATION

127,217.000 NHHL Local 99.750001 0.00 0.00 0.00 126,898.961.000000

Base 99.750001 0.00 0.00 0.00 126,898.96

12 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-127,217.000 NHHL Local 99.750001 0.00 0.00 0.00 -126,898.961.000000

Base 99.750001 0.00 0.00 0.00 -126,898.96

983TUTII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   03 Aug 2017983YLAII4 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTBOOZ ALLEN HAMILTON INC

-886,617.710 NHHL Local 100.000000 0.00 0.00 0.00 -886,617.711.000000

Base 100.000000 0.00 0.00 0.00 -886,617.71

08 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-60,800.960 NHHL Local 101.124998 0.00 0.00 0.00 -61,484.971.000000

Base 101.124998 0.00 0.00 0.00 -61,484.97

08 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

60,800.960 NHHL Local 101.124998 0.00 0.00 0.00 61,484.971.000000

Base 101.124998 0.00 0.00 0.00 61,484.97

08 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-60,800.960 NHHL Local 101.124998 0.00 0.00 0.00 -61,484.971.000000

Base 101.124998 0.00 0.00 0.00 -61,484.97

983YLAII4 Total

0.00 0.000.00-947,418.670 Local -948,102.68

Base 0.00 0.00 0.00 -948,102.68

1%   02 Feb 2017983YXSII2 21 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTONNSH MERGER SUB

498,088.560 NHHL Local 99.879999 0.00 0.00 0.00 497,490.851.000000

Base 99.879999 0.00 0.00 0.00 497,490.85

21 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-498,088.560 NHHL Local 99.879999 0.00 0.00 0.00 -497,490.851.000000

Base 99.879999 0.00 0.00 0.00 -497,490.85

21 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-498,088.560 NHHL Local 99.879999 0.00 0.00 0.00 -497,490.851.000000

Base 99.879999 0.00 0.00 0.00 -497,490.85
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21 Mar 2011 15 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

498,088.560 NHHL Local 99.875000 0.00 0.00 0.00 497,465.951.000000

Base 99.875000 0.00 0.00 0.00 497,465.95

983YXSII2 Total

0.00 0.000.000.000 Local -24.90

Base 0.00 0.00 0.00 -24.90

1%   24 Oct 2017983YYBII8 31 Mar 2011 USD/OTHDATEK PLANNING COAVAYA INC

498,699.340 NHHM Local 97.875000 0.00 0.00 0.00 488,101.981.000000

Base 97.875000 0.00 0.00 0.00 488,101.98

31 Mar 2011 CANCEL USD/OTHDATEK PLANNING CO

-498,699.340 NHHM Local 97.875000 0.00 0.00 0.00 -488,101.981.000000

Base 97.875000 0.00 0.00 0.00 -488,101.98

1%   24 Oct 2017983YYBII8 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHAVAYA INC

1,162,870.590 NHHM Local 97.733267 0.00 0.00 0.00 1,136,511.421.000000

Base 97.733267 0.00 0.00 0.00 1,136,511.42

17 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,162,870.590 NHHM Local 97.733267 0.00 0.00 0.00 -1,136,511.421.000000

Base 97.733267 0.00 0.00 0.00 -1,136,511.42

983YYBII8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   05 Oct 2016983ZJGII1 23 May 2011 USD/OTHCHASE MANHATTANCHG COMPANIES INC

83,116.210 NHHL Local 99.879999 0.00 0.00 0.00 83,016.471.000000

Base 99.879999 0.00 0.00 0.00 83,016.47
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23 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-83,116.210 NHHL Local 99.879999 0.00 0.00 0.00 -83,016.471.000000

Base 99.879999 0.00 0.00 0.00 -83,016.47

23 May 2011 USD/OTHCHASE MANHATTAN

83,116.210 NHHL Local 99.879999 0.00 0.00 0.00 83,016.471.000000

Base 99.879999 0.00 0.00 0.00 83,016.47

23 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-83,116.210 NHHL Local 99.879999 0.00 0.00 0.00 -83,016.471.000000

Base 99.879999 0.00 0.00 0.00 -83,016.47

23 May 2011 24 Jun 2011 USD/OTHCHASE MANHATTAN

83,116.210 NHHL Local 99.874994 0.00 0.00 0.00 83,012.311.000000

Base 99.874994 0.00 0.00 0.00 83,012.31

983ZJGII1 Total

0.00 0.000.0083,116.210 Local 83,012.31

Base 0.00 0.00 0.00 83,012.31

5.5%   23 Nov 2016983ZJLII0 16 Feb 2011 USD/OTHUBS AGEXCELITAS TECHNOLOGIES CORP

2,098,724.790 NHHL Local 100.000000 0.00 0.00 0.00 2,098,724.791.000000

Base 100.000000 0.00 0.00 0.00 2,098,724.79

16 Feb 2011 CANCEL USD/OTHUBS AG

-2,098,724.790 NHHL Local 100.000000 0.00 0.00 0.00 -2,098,724.791.000000

Base 100.000000 0.00 0.00 0.00 -2,098,724.79

983ZJLII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   22 Jan 2016983ZJMII8 18 May 2011 31 May 2011 USD/OTH4 BARCLAYS BANKFAIRPOINT COMMUNICATIONS INC

375,000.000 NHHM Local 88.625000 0.00 0.00 0.00 332,343.751.000000

Base 88.625000 0.00 0.00 0.00 332,343.75

19 May 2011 USD/OTHDATEK PLANNING CO

375,000.000 NHHM Local 89.875000 0.00 0.00 0.00 337,031.251.000000

Base 89.875000 0.00 0.00 0.00 337,031.25

19 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-375,000.000 NHHM Local 89.875000 0.00 0.00 0.00 -337,031.251.000000

Base 89.875000 0.00 0.00 0.00 -337,031.25

19 May 2011 15 Jun 2011 USD/OTH1 DATEK PLANNING CO

375,000.000 NHHM Local 89.875000 0.00 0.00 0.00 337,031.251.000000

Base 89.875000 0.00 0.00 0.00 337,031.25

983ZJMII8 Total

0.00 0.000.00750,000.000 Local 669,375.00

Base 0.00 0.00 0.00 669,375.00

1%   25 May 2018984AGDII5 27 Apr 2011 USD/OTHDEUTSCHE BANK AGEMERGENCY MEDICAL SERVICES

870,000.000 NHHL Local 99.500000 0.00 0.00 0.00 865,650.001.000000

Base 99.500000 0.00 0.00 0.00 865,650.00

27 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-870,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -865,650.001.000000

Base 99.500000 0.00 0.00 0.00 -865,650.00

29 Apr 2011 USD/OTHDEUTSCHE BANK AG

179,012.000 NHHL Local 100.750000 0.00 0.00 0.00 180,354.591.000000

Base 100.750000 0.00 0.00 0.00 180,354.59
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29 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-179,012.000 NHHL Local 100.750000 0.00 0.00 0.00 -180,354.591.000000

Base 100.750000 0.00 0.00 0.00 -180,354.59

27 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

179,012.000 NHHL Local 101.000000 0.00 0.00 0.00 180,802.121.000000

Base 101.000000 0.00 0.00 0.00 180,802.12

27 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-179,012.000 NHHL Local 101.000000 0.00 0.00 0.00 -180,802.121.000000

Base 101.000000 0.00 0.00 0.00 -180,802.12

29 Apr 2011 USD/OTHDEUTSCHE BANK AG

179,012.000 NHHL Local 100.750000 0.00 0.00 0.00 180,354.591.000000

Base 100.750000 0.00 0.00 0.00 180,354.59

29 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-179,012.000 NHHL Local 100.750000 0.00 0.00 0.00 -180,354.591.000000

Base 100.750000 0.00 0.00 0.00 -180,354.59

27 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

179,012.000 NHHL Local 101.000000 0.00 0.00 0.00 180,802.121.000000

Base 101.000000 0.00 0.00 0.00 180,802.12

27 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-179,012.000 NHHL Local 101.000000 0.00 0.00 0.00 -180,802.121.000000

Base 101.000000 0.00 0.00 0.00 -180,802.12

27 Apr 2011 03 Jun 2011 USD/OTH28 DEUTSCHE BANK AG

870,000.000 NHHL Local 99.500000 0.00 0.00 0.00 865,650.001.000000

Base 99.500000 0.00 0.00 0.00 865,650.00

984AGDII5 Total

0.00 0.000.00870,000.000 Local 865,650.00

Base 0.00 0.00 0.00 865,650.00
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1%   31 May 2017984DJUII8 31 May 2011 USD/OTHBNPSECURUS TECHNOLOGIES

526,838.000 NHHL Local 99.000000 0.00 0.00 0.00 521,569.621.000000

Base 99.000000 0.00 0.00 0.00 521,569.62

31 May 2011 CANCEL USD/OTHBNP

-526,838.000 NHHL Local 99.000000 0.00 0.00 0.00 -521,569.621.000000

Base 99.000000 0.00 0.00 0.00 -521,569.62

31 May 2011 03 Jun 2011 USD/OTHBNP

526,838.000 NHHL Local 99.000000 0.00 0.00 0.00 521,569.621.000000

Base 99.000000 0.00 0.00 0.00 521,569.62

984DJUII8 Total

0.00 0.000.00526,838.000 Local 521,569.62

Base 0.00 0.00 0.00 521,569.62

100%   31 Dec 2015984DJWII4 26 May 2011 USD/OTHJP MORGANCHASE BANKBUTLER ANIMAL HEALTH SUPPLY

295,332.000 NHHL Local 100.000000 0.00 0.00 0.00 295,332.001.000000

Base 100.000000 0.00 0.00 0.00 295,332.00

26 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-295,332.000 NHHL Local 100.000000 0.00 0.00 0.00 -295,332.001.000000

Base 100.000000 0.00 0.00 0.00 -295,332.00

26 May 2011 10 Jun 2011 USD/OTHJP MORGANCHASE BANK

295,332.000 NHHL Local 100.000000 0.00 0.00 0.00 295,332.001.000000

Base 100.000000 0.00 0.00 0.00 295,332.00

984DJWII4 Total

0.00 0.000.00295,332.000 Local 295,332.00

Base 0.00 0.00 0.00 295,332.00
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200%   17 Jun 2016984EMAII6 20 Jun 2011 OPEN USD/OTH11 CREDIT SUISSE FIRST BOSTONWALTER INVESTMENT MGMT

68,736.000 NHHL Local 98.500000 0.00 0.00 0.00 67,704.961.000000

Base 98.500000 0.00 0.00 0.00 67,704.96

17 Jun 2011 OPEN USD/OTH11 CREDIT SUISSE FIRST BOSTON

550,000.000 NHHL Local 98.000000 0.00 0.00 0.00 539,000.001.000000

Base 98.000000 0.00 0.00 0.00 539,000.00

984EMAII6 Total

0.00 0.000.00618,736.000 Local 606,704.96

Base 0.00 0.00 0.00 606,704.96

0%   23 Sep 2016985UFDII1 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTALLIANCE LAUNDRY SYSTEMS LLC

511,128.980 NHHL Local 99.238119 0.00 0.00 0.00 507,234.791.000000

Base 99.238119 0.00 0.00 0.00 507,234.79

23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-511,128.980 NHHL Local 99.238119 0.00 0.00 0.00 -507,234.791.000000

Base 99.238119 0.00 0.00 0.00 -507,234.79

985UFDII1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   26 Jul 2017987FSRII7 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTUCI INTL

-658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 -658,136.641.000000

Base 100.000000 0.00 0.00 0.00 -658,136.64

1%   23 Nov 2017987HDWII8 09 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTONGYMBOREE CORP

-167,720.000 NHHL Local 100.125000 0.00 0.00 0.00 -167,929.651.000000

Base 100.125000 0.00 0.00 0.00 -167,929.65
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25 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

292,482.000 NHHL Local 100.250001 0.00 0.00 0.00 293,213.211.000000

Base 100.250001 0.00 0.00 0.00 293,213.21

25 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-292,482.000 NHHL Local 100.250001 0.00 0.00 0.00 -293,213.211.000000

Base 100.250001 0.00 0.00 0.00 -293,213.21

25 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-292,482.000 NHHL Local 100.250001 0.00 0.00 0.00 -293,213.211.000000

Base 100.250001 0.00 0.00 0.00 -293,213.21

25 Mar 2011 27 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

291,750.790 NHHL Local 100.250001 0.00 0.00 0.00 292,480.171.000000

Base 100.250001 0.00 0.00 0.00 292,480.17

09 Mar 2011 28 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

167,300.700 NHHL Local 100.125002 0.00 0.00 0.00 167,509.831.000000

Base 100.125002 0.00 0.00 0.00 167,509.83

987HDWII8 Total

0.00 0.000.00-1,150.510 Local -1,152.86

Base 0.00 0.00 0.00 -1,152.86

1%   02 Feb 2018987HEQII0 23 Mar 2011 USD/OTHDEUTSCHE BANK SECURITIES INCTRANS UNION

168,177.000 NHHL Local 100.630002 0.00 0.00 0.00 169,236.521.000000

Base 100.630002 0.00 0.00 0.00 169,236.52

23 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-168,177.000 NHHL Local 100.630002 0.00 0.00 0.00 -169,236.521.000000

Base 100.630002 0.00 0.00 0.00 -169,236.52
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29 Mar 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

292,482.000 NHHL Local 100.630001 0.00 0.00 0.00 294,324.641.000000

Base 100.630001 0.00 0.00 0.00 294,324.64

29 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-292,482.000 NHHL Local 100.630001 0.00 0.00 0.00 -294,324.641.000000

Base 100.630001 0.00 0.00 0.00 -294,324.64

29 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-292,482.000 NHHL Local 100.630001 0.00 0.00 0.00 -294,324.641.000000

Base 100.630001 0.00 0.00 0.00 -294,324.64

23 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-168,177.000 NHHL Local 100.630002 0.00 0.00 0.00 -169,236.521.000000

Base 100.630002 0.00 0.00 0.00 -169,236.52

29 Mar 2011 04 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

292,482.000 NHHL Local 100.625001 0.00 0.00 0.00 294,310.011.000000

Base 100.625001 0.00 0.00 0.00 294,310.01

1%   02 Feb 2018987HEQII0 23 Mar 2011 12 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCTRANS UNION

168,177.000 NHHL Local 100.625002 0.00 0.00 0.00 169,228.111.000000

Base 100.625002 0.00 0.00 0.00 169,228.11

987HEQII0 Total

0.00 0.000.000.000 Local -23.04

Base 0.00 0.00 0.00 -23.04

1%   09 Feb 2018987HEVII9 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTROCKWOOD SPECIALTIES

-850,399.000 NHHL Local 100.000000 0.00 0.00 0.00 -850,399.001.000000

Base 100.000000 0.00 0.00 0.00 -850,399.00
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0.000001%   14 Aug 2987HGSII4 01 Mar 2011 USD/OTHBANK OF AMERICASEAWORLD

113,672.000 NHHL Local 101.129996 0.00 0.00 0.00 114,956.491.000000

Base 101.129996 0.00 0.00 0.00 114,956.49

01 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-113,672.000 NHHL Local 101.129996 0.00 0.00 0.00 -114,956.491.000000

Base 101.129996 0.00 0.00 0.00 -114,956.49

01 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-113,672.000 NHHL Local 101.129996 0.00 0.00 0.00 -114,956.491.000000

Base 101.129996 0.00 0.00 0.00 -114,956.49

01 Mar 2011 06 May 2011 USD/OTHBANK OF AMERICA

107,451.610 NHHL Local 101.124999 0.00 0.00 0.00 108,660.441.000000

Base 101.124999 0.00 0.00 0.00 108,660.44

987HGSII4 Total

0.00 0.000.00-6,220.390 Local -6,296.05

Base 0.00 0.00 0.00 -6,296.05

200%   13 Jan 2015987HHPII9 19 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTCITY CENTER HOLDINGS LLC

-750,000.000 NHHM Local 102.000000 0.00 0.00 0.00 -765,000.001.000000

Base 102.000000 0.00 0.00 0.00 -765,000.00

19 Jan 2011 02 May 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 102.000000 0.00 0.00 0.00 765,000.001.000000

Base 102.000000 0.00 0.00 0.00 765,000.00

987HHPII9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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200%   13 Feb 2013987HMCII2 01 Jun 2011 USD/OTHBANK OF AMERICAHARRAHS PROP CO

500,000.000 NHHM Local 87.000000 0.00 0.00 0.00 435,000.001.000000

Base 87.000000 0.00 0.00 0.00 435,000.00

01 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-500,000.000 NHHM Local 87.000000 0.00 0.00 0.00 -435,000.001.000000

Base 87.000000 0.00 0.00 0.00 -435,000.00

01 Jun 2011 08 Jun 2011 USD/OTHBANK OF AMERICA

500,000.000 NHHM Local 87.000000 0.00 0.00 0.00 435,000.001.000000

Base 87.000000 0.00 0.00 0.00 435,000.00

987HMCII2 Total

0.00 0.000.00500,000.000 Local 435,000.00

Base 0.00 0.00 0.00 435,000.00

100%   27 May 2016987HMDII0 15 Apr 2011 USD/OTHBARCLAYS BANKHILLMAN GROUP INC

254,793.690 NHHL Local 100.000000 0.00 0.00 0.00 254,793.691.000000

Base 100.000000 0.00 0.00 0.00 254,793.69

15 Apr 2011 CANCEL USD/OTHBARCLAYS BANK

-254,793.690 NHHL Local 100.000000 0.00 0.00 0.00 -254,793.691.000000

Base 100.000000 0.00 0.00 0.00 -254,793.69

25 Apr 2011 USD/OTHPAYDOWN

254,793.690 NHHL Local 100.000000 0.00 0.00 0.00 254,793.691.000000

Base 100.000000 0.00 0.00 0.00 254,793.69

25 Apr 2011 CANCEL USD/OTHPAYDOWN

-254,793.690 NHHL Local 100.000000 0.00 0.00 0.00 -254,793.691.000000

Base 100.000000 0.00 0.00 0.00 -254,793.69



Prepared by State StreetPage 798

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

987HMDII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   21 Feb 2014987HMJII7 14 Jun 2011 USD/OTHBANK OF AMERICAMGM MIRAGE

375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 371,250.001.000000

Base 99.000000 0.00 0.00 0.00 371,250.00

14 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -371,250.001.000000

Base 99.000000 0.00 0.00 0.00 -371,250.00

14 Jun 2011 24 Jun 2011 USD/OTHBANK OF AMERICA

375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 371,250.001.000000

Base 99.000000 0.00 0.00 0.00 371,250.00

987HMJII7 Total

0.00 0.000.00375,000.000 Local 371,250.00

Base 0.00 0.00 0.00 371,250.00

1%   21 Feb 2014987HMKII4 14 Jun 2011 USD/OTHBANK OF AMERICAMGM MIRAGE

375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 371,250.001.000000

Base 99.000000 0.00 0.00 0.00 371,250.00

14 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -371,250.001.000000

Base 99.000000 0.00 0.00 0.00 -371,250.00

14 Jun 2011 24 Jun 2011 USD/OTHBANK OF AMERICA

375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 371,250.001.000000

Base 99.000000 0.00 0.00 0.00 371,250.00



Prepared by State StreetPage 799

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

987HMKII4 Total

0.00 0.000.00375,000.000 Local 371,250.00

Base 0.00 0.00 0.00 371,250.00

1%   24 Mar 2016987HMTII5 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHPRESTIGE BRANDS INC

320,392.500 NHHL Local 99.077999 0.00 0.00 0.00 317,438.481.000000

Base 99.077999 0.00 0.00 0.00 317,438.48

17 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-320,392.500 NHHL Local 99.077999 0.00 0.00 0.00 -317,438.481.000000

Base 99.077999 0.00 0.00 0.00 -317,438.48

987HMTII5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   16 Dec 2016987HNDII9 10 Jun 2011 OPEN USD/OTH31 JEFFERIES+ COMPANY INCSUNQUEST INFORMATION SYSTEMS I

98,660.000 NHHL Local 101.000000 0.00 0.00 0.00 99,646.601.000000

Base 101.000000 0.00 0.00 0.00 99,646.60

1%   30 Dec 2017987HNEII7 10 Jun 2011 OPEN USD/OTH31 THE ROYALBANK OF CANADA EUROPETRANSTAR HOLDING COMPANY

75,088.000 NHHL Local 102.750000 0.00 0.00 0.00 77,152.921.000000

Base 102.750000 0.00 0.00 0.00 77,152.92

1%   06 Nov 2014987HNFII4 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTUNIVERSAL CITY DEVELOPMENT PAR

-1,205,208.340 NHHL Local 99.999999 0.00 0.00 0.00 -1,205,208.331.000000

Base 99.999999 0.00 0.00 0.00 -1,205,208.33

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,354,166.670 NHHL Local 100.000000 0.00 0.00 0.00 1,354,166.671.000000

Base 100.000000 0.00 0.00 0.00 1,354,166.67



Prepared by State StreetPage 800

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

987HNFII4 Total

0.00 0.000.00148,958.330 Local 148,958.34

Base 0.00 0.00 0.00 148,958.34

1%   03 Nov 2016987HNGII2 31 May 2011 USD/OTHGE CAPITAL CORPVIRTUAL RADIOLOGIC CORP

212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 210,087.901.000000

Base 99.000000 0.00 0.00 0.00 210,087.90

31 May 2011 CANCEL USD/OTHGE CAPITAL CORP

-212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 -210,087.901.000000

Base 99.000000 0.00 0.00 0.00 -210,087.90

31 May 2011 USD/OTHGE CAPITAL CORP

212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 210,087.901.000000

Base 99.000000 0.00 0.00 0.00 210,087.90

987HNGII2 Total

0.00 0.000.00212,210.000 Local 210,087.90

Base 0.00 0.00 0.00 210,087.90

1%   15 Feb 2018987HPRII6 22 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTACOSTA INC

-141,266.570 NHHL Local 101.125000 0.00 0.00 0.00 -142,855.821.000000

Base 101.125000 0.00 0.00 0.00 -142,855.82

15 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-112,718.000 NHHL Local 101.250004 0.00 0.00 0.00 -114,126.981.000000

Base 101.250004 0.00 0.00 0.00 -114,126.98

22 Feb 2011 21 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

141,266.570 NHHL Local 101.125000 0.00 0.00 0.00 142,855.821.000000

Base 101.125000 0.00 0.00 0.00 142,855.82



Prepared by State StreetPage 801

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

15 Feb 2011 21 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

112,718.000 NHHL Local 101.250004 0.00 0.00 0.00 114,126.981.000000

Base 101.250004 0.00 0.00 0.00 114,126.98

987HPRII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   11 Feb 2017987HPSII4 11 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORP

-130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 -130,671.001.000000

Base 100.000000 0.00 0.00 0.00 -130,671.00

11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 130,671.001.000000

Base 100.000000 0.00 0.00 0.00 130,671.00

11 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 -130,671.001.000000

Base 100.000000 0.00 0.00 0.00 -130,671.00

987HPSII4 Total

0.00 0.000.00-130,671.000 Local -130,671.00

Base 0.00 0.00 0.00 -130,671.00

1%   17 Aug 2016987HWNII7 09 Mar 2011 20 Apr 2011 USD/OTH42 DATEK PLANNING COGENTIVA HEALTH SVS

495,970.530 NHHL Local 100.000000 0.00 0.00 0.00 495,970.531.000000

Base 100.000000 0.00 0.00 0.00 495,970.53

0.01%   21 Nov 2016987HXKII2 10 Mar 2011 CANCEL USD/OTHGOLDMAN SACHS + COARIZONA CHEMICALS

-477,366.000 NHHL Local 100.000000 0.00 0.00 0.00 -477,366.001.000000

Base 100.000000 0.00 0.00 0.00 -477,366.00



Prepared by State StreetPage 802

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

21 Mar 2011 USD/OTHJEFFERIES+ COMPANY INC

292,482.000 NHHL Local 100.750001 0.00 0.00 0.00 294,675.621.000000

Base 100.750001 0.00 0.00 0.00 294,675.62

21 Mar 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-292,482.000 NHHL Local 100.750001 0.00 0.00 0.00 -294,675.621.000000

Base 100.750001 0.00 0.00 0.00 -294,675.62

10 Mar 2011 USD/OTHGOLDMAN SACHS + CO

462,934.000 NHHL Local 100.000000 0.00 0.00 0.00 462,934.001.000000

Base 100.000000 0.00 0.00 0.00 462,934.00

10 Mar 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-462,934.000 NHHL Local 100.000000 0.00 0.00 0.00 -462,934.001.000000

Base 100.000000 0.00 0.00 0.00 -462,934.00

10 Mar 2011 USD/OTHGOLDMAN SACHS + CO

477,366.000 NHHL Local 100.000000 0.00 0.00 0.00 477,366.001.000000

Base 100.000000 0.00 0.00 0.00 477,366.00

0.01%   21 Nov 2016987HXKII2 22 Mar 2011 OPEN USD/OTHGOLDMAN SACHSARIZONA CHEMICALS

232,625.220 NHHL Local 100.750001 0.00 0.00 0.00 234,369.911.000000

Base 100.750001 0.00 0.00 0.00 234,369.91

21 Mar 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-292,482.000 NHHL Local 100.750001 0.00 0.00 0.00 -294,675.621.000000

Base 100.750001 0.00 0.00 0.00 -294,675.62

987HXKII2 Total

0.00 0.000.00-59,856.780 Local -60,305.71

Base 0.00 0.00 0.00 -60,305.71



Prepared by State StreetPage 803

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

100%   26 Mar 2016987HYZII8 01 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTONRADIO ONE INC

500,000.000 NHHM Local 101.500000 0.00 0.00 0.00 507,500.001.000000

Base 101.500000 0.00 0.00 0.00 507,500.00

01 Apr 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-500,000.000 NHHM Local 101.500000 0.00 0.00 0.00 -507,500.001.000000

Base 101.500000 0.00 0.00 0.00 -507,500.00

01 Apr 2011 13 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

500,000.000 NHHM Local 101.500000 0.00 0.00 0.00 507,500.001.000000

Base 101.500000 0.00 0.00 0.00 507,500.00

987HYZII8 Total

0.00 0.000.00500,000.000 Local 507,500.00

Base 0.00 0.00 0.00 507,500.00

0.01%   30 Apr 2018987KPLII2 04 May 2011 16 May 2011 USD/OTH3 CREDIT SUISSE FIRST BOSTONMOOD MEDIA

1,250,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,237,500.001.000000

Base 99.000000 0.00 0.00 0.00 1,237,500.00

0.01%   31 Oct 2018987KPMII0 04 May 2011 16 May 2011 USD/OTH3 CREDIT SUISSE FIRST BOSTONMOOD MEDIA

1,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.001.000000

Base 99.000000 0.00 0.00 0.00 990,000.00

1%   06 May 2018987KPNII8 06 May 2011 23 May 2011 USD/OTHJP MORGANCHASE BANKAX ACQUISITION CORP

1,200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 1,194,000.001.000000

Base 99.500000 0.00 0.00 0.00 1,194,000.00

0.01%   13 Nov 2017987KPUII2 09 May 2011 USD/OTHJP MORGANCHASE BANKMANITOWOC COMPANY INC (THE)

3,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 2,985,000.001.000000

Base 99.500000 0.00 0.00 0.00 2,985,000.00



Prepared by State StreetPage 804

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

09 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-3,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -2,985,000.001.000000

Base 99.500000 0.00 0.00 0.00 -2,985,000.00

09 May 2011 17 May 2011 USD/OTHJP MORGANCHASE BANK

3,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 2,985,000.001.000000

Base 99.500000 0.00 0.00 0.00 2,985,000.00

09 May 2011 23 May 2011 USD/OTHJP MORGANCHASE BANK

401,000.000 NHHL Local 99.500000 0.00 0.00 0.00 398,995.001.000000

Base 99.500000 0.00 0.00 0.00 398,995.00

0.01%   13 Nov 2017987KPUII2 16 May 2011 USD/OTHJP MORGANCHASE BANKMANITOWOC COMPANY INC (THE)

150,000.000 NHHL Local 100.750000 0.00 0.00 0.00 151,125.001.000000

Base 100.750000 0.00 0.00 0.00 151,125.00

16 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-150,000.000 NHHL Local 100.750000 0.00 0.00 0.00 -151,125.001.000000

Base 100.750000 0.00 0.00 0.00 -151,125.00

19 May 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHL Local 100.625000 0.00 0.00 0.00 150,937.501.000000

Base 100.625000 0.00 0.00 0.00 150,937.50

19 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-150,000.000 NHHL Local 100.625000 0.00 0.00 0.00 -150,937.501.000000

Base 100.625000 0.00 0.00 0.00 -150,937.50

19 May 2011 03 Jun 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHL Local 100.625000 0.00 0.00 0.00 150,937.501.000000

Base 100.625000 0.00 0.00 0.00 150,937.50

16 May 2011 02 Jun 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHL Local 100.750000 0.00 0.00 0.00 151,125.001.000000

Base 100.750000 0.00 0.00 0.00 151,125.00



Prepared by State StreetPage 805

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

987KPUII2 Total

0.00 0.000.003,701,000.000 Local 3,686,057.50

Base 0.00 0.00 0.00 3,686,057.50

1%   28 Feb 2018987MTSII9 02 Mar 2011 05 Apr 2011 USD/OTH34 DATEK PLANNING COMICROSEMI CORPORATION

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

1%   21 Apr 2017987MTTII7 07 Mar 2011 USD/OTHDATEK PLANNING COHUNTSMAN INTERNATIONAL LLC

796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 796,633.171.000000

Base 100.000000 0.00 0.00 0.00 796,633.17

07 Mar 2011 CANCEL USD/OTHDATEK PLANNING CO

-796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 -796,633.171.000000

Base 100.000000 0.00 0.00 0.00 -796,633.17

987MTTII7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   23 Feb 2017987MVEII7 13 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTONU S TELEPACIFIC CORP

78,011.000 NHHL Local 99.500006 0.00 0.00 0.00 77,620.951.000000

Base 99.500006 0.00 0.00 0.00 77,620.95

13 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-78,011.000 NHHL Local 99.500006 0.00 0.00 0.00 -77,620.951.000000

Base 99.500006 0.00 0.00 0.00 -77,620.95

13 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

78,011.000 NHHL Local 99.500006 0.00 0.00 0.00 77,620.951.000000

Base 99.500006 0.00 0.00 0.00 77,620.95



Prepared by State StreetPage 806

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

13 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-78,011.000 NHHL Local 99.500006 0.00 0.00 0.00 -77,620.951.000000

Base 99.500006 0.00 0.00 0.00 -77,620.95

13 May 2011 08 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

78,011.000 NHHL Local 99.500006 0.00 0.00 0.00 77,620.951.000000

Base 99.500006 0.00 0.00 0.00 77,620.95

987MVEII7 Total

0.00 0.000.0078,011.000 Local 77,620.95

Base 0.00 0.00 0.00 77,620.95

4.25%   29 Nov 2017987MWPII1 18 May 2011 USD/OTHCHASE MANHATTANDUNKIN BRANDS

127,271.270 NHHL Local 100.000000 0.00 0.00 0.00 127,271.271.000000

Base 100.000000 0.00 0.00 0.00 127,271.27

18 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-127,271.270 NHHL Local 100.000000 0.00 0.00 0.00 -127,271.271.000000

Base 100.000000 0.00 0.00 0.00 -127,271.27

18 May 2011 USD/OTHCHASE MANHATTAN

127,271.270 NHHL Local 100.000000 0.00 0.00 0.00 127,271.271.000000

Base 100.000000 0.00 0.00 0.00 127,271.27

18 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-127,271.270 NHHL Local 100.000000 0.00 0.00 0.00 -127,271.271.000000

Base 100.000000 0.00 0.00 0.00 -127,271.27

18 May 2011 USD/OTHCHASE MANHATTAN

127,271.270 NHHL Local 100.000000 0.00 0.00 0.00 127,271.271.000000

Base 100.000000 0.00 0.00 0.00 127,271.27



Prepared by State StreetPage 807

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

18 May 2011 CANCEL USD/OTHCHASE MANHATTAN

-127,271.270 NHHL Local 100.000000 0.00 0.00 0.00 -127,271.271.000000

Base 100.000000 0.00 0.00 0.00 -127,271.27

987MWPII1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   15 Mar 2018987NVTII2 04 Mar 2011 21 Apr 2011 USD/OTH1 MORGAN STANLEYWALTER IND

254,034.000 NHHL Local 100.000000 0.00 0.00 0.00 254,034.001.000000

Base 100.000000 0.00 0.00 0.00 254,034.00

100%   19 Feb 2018987PHGII1 10 Jun 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHDATATEL

65,090.000 NHHL Local 102.250007 0.00 0.00 0.00 66,554.531.000000

Base 102.250007 0.00 0.00 0.00 66,554.53

1%   17 Feb 2018987PHKII2 23 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTBWAY CORPORATION

-685,398.410 NHHM Local 99.502270 0.00 0.00 0.00 -681,986.981.000000

Base 99.502270 0.00 0.00 0.00 -681,986.98

1%   10 Nov 2016987PTPII8 04 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTONGLOBAL TEL LINK CORPORATION

-1,364,059.000 NHHL Local 99.500000 0.00 0.00 0.00 -1,357,238.711.000000

Base 99.500000 0.00 0.00 0.00 -1,357,238.71

1%   21 Dec 2016987PTTII0 16 Mar 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPETRANSTAR INDUSTRIES  INC

134,335.980 NHHL Local 100.380002 0.00 0.00 0.00 134,846.461.000000

Base 100.380002 0.00 0.00 0.00 134,846.46

16 Mar 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-134,335.980 NHHL Local 100.380002 0.00 0.00 0.00 -134,846.461.000000

Base 100.380002 0.00 0.00 0.00 -134,846.46



Prepared by State StreetPage 808

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

16 Mar 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-134,335.980 NHHL Local 100.380002 0.00 0.00 0.00 -134,846.461.000000

Base 100.380002 0.00 0.00 0.00 -134,846.46

16 Mar 2011 09 May 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

134,000.140 NHHL Local 100.375000 0.00 0.00 0.00 134,502.641.000000

Base 100.375000 0.00 0.00 0.00 134,502.64

987PTTII0 Total

0.00 0.000.00-335.840 Local -343.82

Base 0.00 0.00 0.00 -343.82

1%   27 Mar 2017987PWMII1 31 Mar 2011 OPEN USD/OTH116 DATEK PLANNING COJARDEN CORP

735,985.780 NHHL Local 100.000000 0.00 0.00 0.00 735,985.781.000000

Base 100.000000 0.00 0.00 0.00 735,985.78

1%   02 Mar 2018987QZBII0 08 Mar 2011 CANCEL USD/OTHMORGAN STANLEYCALPINE CORPORATION

-113,672.000 NHHL Local 100.750000 0.00 0.00 0.00 -114,524.541.000000

Base 100.750000 0.00 0.00 0.00 -114,524.54

05 Mar 2011 USD/OTHCITIBANK ADR

568,358.000 NHHL Local 100.000000 0.00 0.00 0.00 568,358.001.000000

Base 100.000000 0.00 0.00 0.00 568,358.00

05 Mar 2011 CANCEL USD/OTHCITIBANK ADR

-568,358.000 NHHL Local 100.000000 0.00 0.00 0.00 -568,358.001.000000

Base 100.000000 0.00 0.00 0.00 -568,358.00

08 Mar 2011 USD/OTHMORGAN STANLEY

170,507.000 NHHL Local 100.749998 0.00 0.00 0.00 171,785.801.000000

Base 100.749998 0.00 0.00 0.00 171,785.80



Prepared by State StreetPage 809

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

08 Mar 2011 CANCEL USD/OTHMORGAN STANLEY

-170,507.000 NHHL Local 100.749998 0.00 0.00 0.00 -171,785.801.000000

Base 100.749998 0.00 0.00 0.00 -171,785.80

08 Mar 2011 CANCEL USD/OTHMORGAN STANLEY

-170,507.000 NHHL Local 100.749998 0.00 0.00 0.00 -171,785.801.000000

Base 100.749998 0.00 0.00 0.00 -171,785.80

08 Mar 2011 25 Apr 2011 USD/OTHMORGAN STANLEY

113,672.000 NHHL Local 100.750000 0.00 0.00 0.00 114,524.541.000000

Base 100.750000 0.00 0.00 0.00 114,524.54

08 Mar 2011 25 Apr 2011 USD/OTHMORGAN STANLEY

170,507.000 NHHL Local 100.749998 0.00 0.00 0.00 171,785.801.000000

Base 100.749998 0.00 0.00 0.00 171,785.80

987QZBII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   24 Feb 2017987RAMII1 28 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTATTACHMATE CORP

-270,722.000 NHHL Local 100.000000 0.00 0.00 0.00 -270,722.001.000000

Base 100.000000 0.00 0.00 0.00 -270,722.00

23 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

292,482.000 NHHL Local 99.750001 0.00 0.00 0.00 291,750.801.000000

Base 99.750001 0.00 0.00 0.00 291,750.80

23 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-292,482.000 NHHL Local 99.750001 0.00 0.00 0.00 -291,750.801.000000

Base 99.750001 0.00 0.00 0.00 -291,750.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

23 Mar 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-292,482.000 NHHL Local 99.750001 0.00 0.00 0.00 -291,750.801.000000

Base 99.750001 0.00 0.00 0.00 -291,750.80

25 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

270,722.000 NHHL Local 100.000000 0.00 0.00 0.00 270,722.001.000000

Base 100.000000 0.00 0.00 0.00 270,722.00

25 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-270,722.000 NHHL Local 100.000000 0.00 0.00 0.00 -270,722.001.000000

Base 100.000000 0.00 0.00 0.00 -270,722.00

25 Feb 2011 05 May 2011 USD/BOSSTATE STREET BANK AND TRUST

270,722.000 NHHL Local 99.000000 0.00 0.00 0.00 268,014.781.000000

Base 99.000000 0.00 0.00 0.00 268,014.78

23 Mar 2011 26 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

292,482.000 NHHL Local 99.750001 0.00 0.00 0.00 291,750.801.000000

Base 99.750001 0.00 0.00 0.00 291,750.80

987RAMII1 Total

0.00 0.000.000.000 Local -2,707.22

Base 0.00 0.00 0.00 -2,707.22

0.01%   03 Mar 2017987RAQII2 03 Mar 2011 USD/OTHJP MORGANCHASE BANKSAVERS INC

134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 134,112.211.000000

Base 100.000000 0.00 0.00 0.00 134,112.21

03 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 -134,112.211.000000

Base 100.000000 0.00 0.00 0.00 -134,112.21
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Trd Date
Price
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Base Currency: USD - US DOLLAR

03 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 -134,112.211.000000

Base 100.000000 0.00 0.00 0.00 -134,112.21

03 Mar 2011 USD/OTHJP MORGANCHASE BANK

134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 134,112.211.000000

Base 100.000000 0.00 0.00 0.00 134,112.21

03 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 -134,112.211.000000

Base 100.000000 0.00 0.00 0.00 -134,112.21

03 Mar 2011 USD/OTHJP MORGANCHASE BANK

134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 134,112.211.000000

Base 100.000000 0.00 0.00 0.00 134,112.21

03 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 -134,112.211.000000

Base 100.000000 0.00 0.00 0.00 -134,112.21

987RAQII2 Total

0.00 0.000.00-134,112.210 Local -134,112.21

Base 0.00 0.00 0.00 -134,112.21

1%   07 Sep 2016987RAZII2 19 Apr 2011 USD/OTHJP MORGANCHASE BANKSUMMIT ENT

750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 747,187.501.000000

Base 99.625000 0.00 0.00 0.00 747,187.50

19 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 -747,187.501.000000

Base 99.625000 0.00 0.00 0.00 -747,187.50
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Base Currency: USD - US DOLLAR

19 Apr 2011 10 May 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 747,187.501.000000

Base 99.625000 0.00 0.00 0.00 747,187.50

987RAZII2 Total

0.00 0.000.00750,000.000 Local 747,187.50

Base 0.00 0.00 0.00 747,187.50

1%   18 Jul 2017987SBEII6 10 Mar 2011 USD/OTHBANK OF AMERICAIMS HEALTH INCORPORATED

1,424,554.700 NHHL Local 100.000000 0.00 0.00 0.00 1,424,554.701.000000

Base 100.000000 0.00 0.00 0.00 1,424,554.70

10 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-1,424,554.700 NHHL Local 100.000000 0.00 0.00 0.00 -1,424,554.701.000000

Base 100.000000 0.00 0.00 0.00 -1,424,554.70

987SBEII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   30 Mar 2018987SSUII2 25 Mar 2011 14 Apr 2011 USD/OTHBANK OF AMERICAPILOT TRAVEL CENTERS

639,294.000 NHHL Local 99.500000 0.00 0.00 0.00 636,097.531.000000

Base 99.500000 0.00 0.00 0.00 636,097.53

1%   16 Mar 2017987TAFII2 15 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANKBROCK HOLDINGS III INC

-104,028.000 NHHL Local 100.000000 0.00 0.00 0.00 -104,028.001.000000

Base 100.000000 0.00 0.00 0.00 -104,028.00

16 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-354,378.000 NHHL Local 99.750001 0.00 0.00 0.00 -353,492.061.000000

Base 99.750001 0.00 0.00 0.00 -353,492.06
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

15 Mar 2011 20 Apr 2011 USD/OTHJP MORGANCHASE BANK

104,028.000 NHHL Local 100.000000 0.00 0.00 0.00 104,028.001.000000

Base 100.000000 0.00 0.00 0.00 104,028.00

16 Mar 2011 27 May 2011 USD/OTHJP MORGANCHASE BANK

354,378.000 NHHL Local 99.750001 0.00 0.00 0.00 353,492.061.000000

Base 99.750001 0.00 0.00 0.00 353,492.06

987TAFII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

100%   15 Mar 2018987TAPII0 14 Mar 2011 USD/OTHBANK OF AMERICAWARNER CHILCOTT COMPANY

194,865.500 NHHL Local 100.000000 0.00 0.00 0.00 194,865.501.000000

Base 100.000000 0.00 0.00 0.00 194,865.50

14 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-194,865.500 NHHL Local 100.000000 0.00 0.00 0.00 -194,865.501.000000

Base 100.000000 0.00 0.00 0.00 -194,865.50

14 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-194,865.500 NHHL Local 100.000000 0.00 0.00 0.00 -194,865.501.000000

Base 100.000000 0.00 0.00 0.00 -194,865.50

987TAPII0 Total

0.00 0.000.00-194,865.500 Local -194,865.50

Base 0.00 0.00 0.00 -194,865.50

100%   15 Mar 2018987TAQII8 14 Mar 2011 USD/OTHBANK OF AMERICAWARNER CHILCOTT COMPANY

389,731.010 NHHL Local 100.000000 0.00 0.00 0.00 389,731.011.000000

Base 100.000000 0.00 0.00 0.00 389,731.01
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Units/Original Face
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

14 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-389,731.010 NHHL Local 100.000000 0.00 0.00 0.00 -389,731.011.000000

Base 100.000000 0.00 0.00 0.00 -389,731.01

14 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-389,731.010 NHHL Local 100.000000 0.00 0.00 0.00 -389,731.011.000000

Base 100.000000 0.00 0.00 0.00 -389,731.01

987TAQII8 Total

0.00 0.000.00-389,731.010 Local -389,731.01

Base 0.00 0.00 0.00 -389,731.01

100%   15 Mar 2018987TARII6 14 Mar 2011 USD/OTHBANK OF AMERICAWC LUXCO SARL

267,940.070 NHHL Local 100.000000 0.00 0.00 0.00 267,940.071.000000

Base 100.000000 0.00 0.00 0.00 267,940.07

14 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-267,940.070 NHHL Local 100.000000 0.00 0.00 0.00 -267,940.071.000000

Base 100.000000 0.00 0.00 0.00 -267,940.07

14 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-267,940.070 NHHL Local 100.000000 0.00 0.00 0.00 -267,940.071.000000

Base 100.000000 0.00 0.00 0.00 -267,940.07

987TARII6 Total

0.00 0.000.00-267,940.070 Local -267,940.07

Base 0.00 0.00 0.00 -267,940.07

1%   30 Sep 2016987UBBII7 22 Jun 2011 USD/OTHBANK OF AMERICAEVERTEC INC

140,795.000 NHHL Local 100.500003 0.00 0.00 0.00 141,498.981.000000

Base 100.500003 0.00 0.00 0.00 141,498.98
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Base Currency: USD - US DOLLAR

1%   23 Mar 2018987WTDII0 12 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTONFIRST DATA CORP

114,661.670 NHHL Local 95.999997 0.00 0.00 0.00 110,075.201.000000

Base 95.999997 0.00 0.00 0.00 110,075.20

12 Apr 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-114,661.670 NHHL Local 95.999997 0.00 0.00 0.00 -110,075.201.000000

Base 95.999997 0.00 0.00 0.00 -110,075.20

13 Apr 2011 OPEN USD/OTH103 DATEK PLANNING CO

806,587.130 NHHM Local 100.000000 0.00 0.00 0.00 806,587.131.000000

Base 100.000000 0.00 0.00 0.00 806,587.13

13 Apr 2011 USD/OTHDATEK PLANNING CO

823,244.350 NHHL Local 100.000000 0.00 0.00 0.00 823,244.351.000000

Base 100.000000 0.00 0.00 0.00 823,244.35

13 Apr 2011 CANCEL USD/OTHDATEK PLANNING CO

-823,244.350 NHHL Local 100.000000 0.00 0.00 0.00 -823,244.351.000000

Base 100.000000 0.00 0.00 0.00 -823,244.35

12 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

107,620.660 NHHL Local 96.000000 0.00 0.00 0.00 103,315.831.000000

Base 96.000000 0.00 0.00 0.00 103,315.83

12 Apr 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-107,620.660 NHHL Local 96.000000 0.00 0.00 0.00 -103,315.831.000000

Base 96.000000 0.00 0.00 0.00 -103,315.83

987WTDII0 Total

0.00 0.000.00806,587.130 Local 806,587.13

Base 0.00 0.00 0.00 806,587.13
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Base Currency: USD - US DOLLAR

1%   14 Apr 2017987YDYII7 15 Apr 2011 USD/OTHJP MORGANCHASE BANKDELTA AIR LINES INC

875,949.000 NHHL Local 98.500000 0.00 0.00 0.00 862,809.771.000000

Base 98.500000 0.00 0.00 0.00 862,809.77

15 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-875,949.000 NHHL Local 98.500000 0.00 0.00 0.00 -862,809.771.000000

Base 98.500000 0.00 0.00 0.00 -862,809.77

15 Apr 2011 25 Apr 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

15 Apr 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.001.000000

Base 99.250000 0.00 0.00 0.00 744,375.00

15 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 99.250000 0.00 0.00 0.00 -744,375.001.000000

Base 99.250000 0.00 0.00 0.00 -744,375.00

15 Apr 2011 02 May 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.001.000000

Base 99.250000 0.00 0.00 0.00 744,375.00

15 Apr 2011 USD/OTHJP MORGANCHASE BANK

875,949.000 NHHL Local 98.500000 0.00 0.00 0.00 862,809.771.000000

Base 98.500000 0.00 0.00 0.00 862,809.77

15 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-875,949.000 NHHL Local 98.500000 0.00 0.00 0.00 -862,809.771.000000

Base 98.500000 0.00 0.00 0.00 -862,809.77

987YDYII7 Total

0.00 0.000.001,500,000.000 Local 1,483,125.00

Base 0.00 0.00 0.00 1,483,125.00
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1%   12 Jan 2017987YDZII4 12 Apr 2011 USD/OTHJEFFRIES & COMPANY INCSURGERY PARTNERS

731,205.490 NHHL Local 99.499999 0.00 0.00 0.00 727,549.461.000000

Base 99.499999 0.00 0.00 0.00 727,549.46

12 Apr 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-731,205.490 NHHL Local 99.499999 0.00 0.00 0.00 -727,549.461.000000

Base 99.499999 0.00 0.00 0.00 -727,549.46

12 Apr 2011 USD/OTHJEFFERIES+ COMPANY INC

731,205.490 NHHL Local 99.499999 0.00 0.00 0.00 727,549.461.000000

Base 99.499999 0.00 0.00 0.00 727,549.46

12 Apr 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-731,205.490 NHHL Local 99.499999 0.00 0.00 0.00 -727,549.461.000000

Base 99.499999 0.00 0.00 0.00 -727,549.46

12 Apr 2011 09 May 2011 USD/OTHJEFFERIES+ COMPANY INC

731,205.490 NHHL Local 99.499999 0.00 0.00 0.00 727,549.461.000000

Base 99.499999 0.00 0.00 0.00 727,549.46

1%   12 Jan 2017987YDZII4 28 Jun 2011 USD/OTHJEFFERIES+ COMPANY INCSURGERY PARTNERS

133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 133,995.651.000000

Base 100.500003 0.00 0.00 0.00 133,995.65

987YDZII4 Total

0.00 0.000.00864,534.490 Local 861,545.11

Base 0.00 0.00 0.00 861,545.11

1%   29 Nov 2016987YMKII7 16 Feb 2011 19 Apr 2011 USD/OTH62 DATEK PLANNING COEXCELITAS TECHNOLOGIES CORP

2,098,724.790 NHHL Local 100.000000 0.00 0.00 0.00 2,098,724.791.000000

Base 100.000000 0.00 0.00 0.00 2,098,724.79
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1%   08 Jan 2014987YMNII1 06 Apr 2011 15 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTONMERISANT CO

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

08 Apr 2011 19 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

375,000.000 NHHM Local 99.625000 0.00 0.00 0.00 373,593.751.000000

Base 99.625000 0.00 0.00 0.00 373,593.75

03 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

375,000.000 NHHM Local 99.750000 0.00 0.00 0.00 374,062.501.000000

Base 99.750000 0.00 0.00 0.00 374,062.50

03 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-375,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -374,062.501.000000

Base 99.750000 0.00 0.00 0.00 -374,062.50

03 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

364,014.310 NHHM Local 99.750000 0.00 0.00 0.00 363,104.271.000000

Base 99.750000 0.00 0.00 0.00 363,104.27

03 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-364,014.310 NHHM Local 99.750000 0.00 0.00 0.00 -363,104.271.000000

Base 99.750000 0.00 0.00 0.00 -363,104.27

03 May 2011 02 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

364,014.310 NHHM Local 99.750000 0.00 0.00 0.00 363,104.271.000000

Base 99.750000 0.00 0.00 0.00 363,104.27

03 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

375,000.000 NHHM Local 99.750000 0.00 0.00 0.00 374,062.501.000000

Base 99.750000 0.00 0.00 0.00 374,062.50

03 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-375,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -374,062.501.000000

Base 99.750000 0.00 0.00 0.00 -374,062.50
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987YMNII1 Total

0.00 0.000.001,489,014.310 Local 1,482,948.02

Base 0.00 0.00 0.00 1,482,948.02

0.01%   06 Oct 2017987YMPII6 05 Apr 2011 USD/OTHSUNTRUST BANK, NASHVILLE, N.A.HARRON COMM CORP

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

05 Apr 2011 CANCEL USD/OTHSUNTRUST BANK, NASHVILLE, N.A.

-1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 -1,492,500.00

05 Apr 2011 13 Apr 2011 USD/OTHSUNTRUST BANK, NASHVILLE, N.A.

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

05 Apr 2011 USD/OTHSUNTRUST BANK

83,893.000 NHHL Local 100.750002 0.00 0.00 0.00 84,522.201.000000

Base 100.750002 0.00 0.00 0.00 84,522.20

05 Apr 2011 CANCEL USD/OTHSUNTRUST BANK

-83,893.000 NHHL Local 100.750002 0.00 0.00 0.00 -84,522.201.000000

Base 100.750002 0.00 0.00 0.00 -84,522.20

05 Apr 2011 USD/OTHSUNTRUST BANK

1,006,711.000 NHHL Local 99.500000 0.00 0.00 0.00 1,001,677.451.000000

Base 99.500000 0.00 0.00 0.00 1,001,677.45

05 Apr 2011 CANCEL USD/OTHSUNTRUST BANK

-1,006,711.000 NHHL Local 99.500000 0.00 0.00 0.00 -1,001,677.451.000000

Base 99.500000 0.00 0.00 0.00 -1,001,677.45
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Base Currency: USD - US DOLLAR

0.01%   06 Oct 2017987YMPII6 05 Apr 2011 07 Jun 2011 USD/OTHSUNTRUST BANKHARRON COMM CORP

1,006,711.000 NHHL Local 99.500000 0.00 0.00 0.00 1,001,677.451.000000

Base 99.500000 0.00 0.00 0.00 1,001,677.45

05 Apr 2011 20 Jun 2011 USD/OTHSUNTRUST BANK

83,893.000 NHHL Local 100.750002 0.00 0.00 0.00 84,522.201.000000

Base 100.750002 0.00 0.00 0.00 84,522.20

987YMPII6 Total

0.00 0.000.002,590,604.000 Local 2,578,699.65

Base 0.00 0.00 0.00 2,578,699.65

200%   10 Oct 2017987YMRII2 07 Apr 2011 USD/OTHDATEK PLANNING COTEXAS COMP HLDS.

989,743.610 NHHM Local 100.000000 0.00 0.00 0.00 989,743.611.000000

Base 100.000000 0.00 0.00 0.00 989,743.61

07 Apr 2011 CANCEL USD/OTHDATEK PLANNING CO

-989,743.610 NHHM Local 100.000000 0.00 0.00 0.00 -989,743.611.000000

Base 100.000000 0.00 0.00 0.00 -989,743.61

07 Apr 2011 USD/OTHDATEK PLANNING CO

1,514,210.630 NHHL Local 100.000000 0.00 0.00 0.00 1,514,210.631.000000

Base 100.000000 0.00 0.00 0.00 1,514,210.63

07 Apr 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,514,210.630 NHHL Local 100.000000 0.00 0.00 0.00 -1,514,210.631.000000

Base 100.000000 0.00 0.00 0.00 -1,514,210.63

07 Apr 2011 USD/OTHDATEK PLANNING CO

1,570,953.250 NHHL Local 92.312300 0.00 0.00 0.00 1,450,183.081.000000

Base 92.312300 0.00 0.00 0.00 1,450,183.08
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07 Apr 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,570,953.250 NHHL Local 92.312300 0.00 0.00 0.00 -1,450,183.081.000000

Base 92.312300 0.00 0.00 0.00 -1,450,183.08

07 Apr 2011 USD/OTHDATEK PLANNING CO

1,570,953.250 NHHL Local 92.312300 0.00 0.00 0.00 1,450,183.081.000000

Base 92.312300 0.00 0.00 0.00 1,450,183.08

07 Apr 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,570,953.250 NHHL Local 92.312300 0.00 0.00 0.00 -1,450,183.081.000000

Base 92.312300 0.00 0.00 0.00 -1,450,183.08

01 Jun 2011 USD/OTHCITIBANK ADR

500,000.000 NHHM Local 79.625000 0.00 0.00 0.00 398,125.001.000000

Base 79.625000 0.00 0.00 0.00 398,125.00

01 Jun 2011 CANCEL USD/OTHCITIBANK ADR

-500,000.000 NHHM Local 79.625000 0.00 0.00 0.00 -398,125.001.000000

Base 79.625000 0.00 0.00 0.00 -398,125.00

987YMRII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   02 Apr 2018L5137LAC9 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHINTELSAT JACKSON HLDGS S A

974,120.570 NHHL Local 81.114185 0.00 0.00 0.00 790,149.971.000000

Base 81.114185 0.00 0.00 0.00 790,149.97

17 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-974,120.570 NHHL Local 81.114185 0.00 0.00 0.00 -790,149.971.000000

Base 81.114185 0.00 0.00 0.00 -790,149.97
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17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

17 Jun 2011 20 Jun 2011 USD/OTH3 RESTRUCTURE NON CASH

794,120.570 NHHL Local 99.500000 0.00 0.00 0.00 790,149.971.000000

Base 99.500000 0.00 0.00 0.00 790,149.97

L5137LAC9 Total

0.00 0.000.001,544,120.570 Local 1,536,399.97

Base 0.00 0.00 0.00 1,536,399.97

1%   02 Aug 2017L8882WAD4 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHSTYRON S.A.R.L.

1,496,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,496,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,496,250.00

US DOLLAR  Total

3,396,134.56Local584,627,092.320

71,317,628.000 3,396,134.56Base

0.00

0.00

0.00

0.00

593,147,876.87

593,147,876.87

FIXED INCOME  Total

584,627,092.320
71,317,628.000 Base 3,396,134.56 0.00 0.00 593,147,876.87

PURCHASE Total
2,010,235,076.850

71,317,628.000 3,396,134.56 353,469.37 61,548.03 2,597,599,066.86Base
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FUTURE BUY TO OPEN
US DOLLAR

JUN11 XIOM99XW09684 01 Apr 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

21.000 NHEM Local 1,327.000000 47.25 1,393,350.001.000000

Base 1,327.000000 47.25 1,393,350.001,050.00023

04 Apr 2011 CITIGROUPGLOBAL MARKETS INC

17.000 NHEM Local 1,327.000000 38.25 1,127,950.001.000000

Base 1,327.000000 38.25 1,127,950.00850.00026

05 Apr 2011 CITIGROUPGLOBAL MARKETS INC

46.000 NHEM Local 1,329.750000 103.50 3,058,425.001.000000

Base 1,329.750000 103.50 3,058,425.002,300.00029

08 Apr 2011 CITIGROUPGLOBAL MARKETS INC

95.000 NHEM Local 1,329.000000 213.75 6,312,750.001.000000

Base 1,329.000000 213.75 6,312,750.004,750.00041

13 Apr 2011 CITIGROUPGLOBAL MARKETS INC

31.000 NHEM Local 1,311.750000 69.75 2,033,212.501.000000

Base 1,311.750000 69.75 2,033,212.501,550.00051

14 Apr 2011 CITIGROUPGLOBAL MARKETS INC

46.000 NHEM Local 1,309.000000 103.50 3,010,700.001.000000

Base 1,309.000000 103.50 3,010,700.002,300.00054

15 Apr 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,315.500000 42.75 1,249,725.001.000000

Base 1,315.500000 42.75 1,249,725.00950.00057

25 Apr 2011 CITIGROUPGLOBAL MARKETS INC

26.000 NHEM Local 1,332.250000 58.50 1,731,925.001.000000

Base 1,332.250000 58.50 1,731,925.001,300.00068
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28 Apr 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,354.250000 18.00 541,700.001.000000

Base 1,354.250000 18.00 541,700.00400.00077

29 Apr 2011 CITIGROUPGLOBAL MARKETS INC

32.000 NHEM Local 1,359.500000 72.00 2,175,200.001.000000

Base 1,359.500000 72.00 2,175,200.001,600.00080

02 May 2011 CITIGROUPGLOBAL MARKETS INC

44.000 NHEM Local 1,362.000000 99.00 2,996,400.001.000000

Base 1,362.000000 99.00 2,996,400.002,200.00083

03 May 2011 CITIGROUPGLOBAL MARKETS INC

38.000 NHEM Local 1,349.000000 85.50 2,563,100.001.000000

Base 1,349.000000 85.50 2,563,100.001,900.00086

05 May 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,332.500000 22.50 666,250.001.000000

Base 1,332.500000 22.50 666,250.00500.00092

09 May 2011 CITIGROUPGLOBAL MARKETS INC

23.000 NHEM Local 1,345.000000 51.75 1,546,750.001.000000

Base 1,345.000000 51.75 1,546,750.001,150.00098

11 May 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,337.500000 13.50 401,250.001.000000

Base 1,337.500000 13.50 401,250.00300.000104

12 May 2011 CITIGROUPGLOBAL MARKETS INC

37.000 NHEM Local 1,345.500000 83.25 2,489,175.001.000000

Base 1,345.500000 83.25 2,489,175.001,850.000107

13 May 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,338.500000 13.50 401,550.001.000000

Base 1,338.500000 13.50 401,550.00300.000110



Prepared by State StreetPage 825

Purchase Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

17 May 2011 CITIGROUPGLOBAL MARKETS INC

83.000 NHEM Local 1,327.250000 186.75 5,508,087.501.000000

Base 1,327.250000 186.75 5,508,087.504,150.000116

18 May 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,336.750000 27.00 802,050.001.000000

Base 1,336.750000 27.00 802,050.00600.000119

20 May 2011 CITIGROUPGLOBAL MARKETS INC

11.000 NHEM Local 1,338.000000 24.75 735,900.001.000000

Base 1,338.000000 24.75 735,900.00550.000125

23 May 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,316.250000 18.00 526,500.001.000000

Base 1,316.250000 18.00 526,500.00400.000128

24 May 2011 CITIGROUPGLOBAL MARKETS INC

69.000 NHEM Local 1,315.750000 155.25 4,539,337.501.000000

Base 1,315.750000 155.25 4,539,337.503,450.000131

27 May 2011 CITIGROUPGLOBAL MARKETS INC

27.000 NHEM Local 1,330.000000 60.75 1,795,500.001.000000

Base 1,330.000000 60.75 1,795,500.001,350.000140

31 May 2011 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,337.750000 45.00 1,337,750.001.000000

Base 1,337.750000 45.00 1,337,750.001,000.000143

02 Jun 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,315.250000 13.50 394,575.001.000000

Base 1,315.250000 13.50 394,575.00300.000149

03 Jun 2011 CITIGROUPGLOBAL MARKETS INC

35.000 NHEM Local 1,303.250000 78.75 2,280,687.501.000000

Base 1,303.250000 78.75 2,280,687.501,750.000152
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99XW09684 Total

1,746.00776.000 Local 51,619,800.00

Base 1,746.00 51,619,800.0038,800.000

SEP11 XIOM99XZ28307 09 Jun 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

1,251.000 NHEM Local 1,271.600000 2,814.75 79,538,580.001.000000

Base 1,271.600000 2,814.75 79,538,580.0062,550.000166

13 Jun 2011 CITIGROUPGLOBAL MARKETS INC

17.000 NHEM Local 1,270.750000 38.25 1,080,137.501.000000

Base 1,270.750000 38.25 1,080,137.50850.000174

17 Jun 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,268.250000 13.50 380,475.001.000000

Base 1,268.250000 13.50 380,475.00300.000186

20 Jun 2011 CITIGROUPGLOBAL MARKETS INC

15.000 NHEM Local 1,273.500000 33.75 955,125.001.000000

Base 1,273.500000 33.75 955,125.00750.000189

21 Jun 2011 CITIGROUPGLOBAL MARKETS INC

101.000 NHEM Local 1,291.000000 227.25 6,519,550.001.000000

Base 1,291.000000 227.25 6,519,550.005,050.000192

23 Jun 2011 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,269.500000 45.00 1,269,500.001.000000

Base 1,269.500000 45.00 1,269,500.001,000.000198

24 Jun 2011 CITIGROUPGLOBAL MARKETS INC

42.000 NHEM Local 1,265.000000 94.50 2,656,500.001.000000

Base 1,265.000000 94.50 2,656,500.002,100.000201
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29 Jun 2011 CITIGROUPGLOBAL MARKETS INC

9.000 NHEM Local 1,301.000000 20.25 585,450.001.000000

Base 1,301.000000 20.25 585,450.00450.000210

30 Jun 2011 CITIGROUPGLOBAL MARKETS INC

16.000 NHEM Local 1,313.500000 36.00 1,050,800.001.000000

Base 1,313.500000 36.00 1,050,800.00800.000213

99XZ28307 Total

3,323.251,477.000 Local 94,036,117.50

Base 3,323.25 94,036,117.5073,850.000

US DOLLAR  Total

Local2,253.000

Base

5,069.25

5,069.25

145,655,917.50

145,655,917.50112,650.000

FUTURE BUY TO OPEN  Total

2,253.000
112,650.000 Base 5,069.25 145,655,917.50

FUTURE PURCHASE Total
2,253.000

5,069.25 145,655,917.50112,650.000 Base
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CASH EQUIVALENTS
US DOLLAR

1.000% 31 Dec 20308611249L1 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

79.130 NHEI Local 100.000000 0.00 0.00 0.00 79.131.000000

Base 100.000000 0.00 0.00 0.00 79.13

31 Dec 2030 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

79.130 NHFU Local 100.000000 0.00 0.00 0.00 79.131.000000

Base 100.000000 0.00 0.00 0.00 79.13

0.201% 31 Dec 20308611249L1 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5.520 NHFN Local 100.000000 0.00 0.00 0.00 5.521.000000

Base 100.000000 0.00 0.00 0.00 5.52

1.000% 31 Dec 20308611249L1 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,917.170 NHIA Local 100.000000 0.00 0.00 0.00 1,917.171.000000

Base 100.000000 0.00 0.00 0.00 1,917.17

31 Dec 2030 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,633.480 NHEW Local 100.000000 0.00 0.00 0.00 1,633.481.000000

Base 100.000000 0.00 0.00 0.00 1,633.48

31 Dec 2030 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.200 NHFN Local 100.000000 0.00 0.00 0.00 0.201.000000

Base 100.000000 0.00 0.00 0.00 0.20

31 Dec 2030 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.150 NHFN Local 100.000000 0.00 0.00 0.00 0.151.000000

Base 100.000000 0.00 0.00 0.00 0.15
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31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHEW Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

8611249L1 Total

0.00 0.000.003,714.790 Local 3,714.79

Base 0.00 0.00 0.00 3,714.79

1.000% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

994,476.520 NHDJ Local 100.000000 0.00 0.00 0.00 994,476.521.000000

Base 100.000000 0.00 0.00 0.00 994,476.52

0.219% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

568,076.910 NHEG Local 100.000000 0.00 0.00 0.00 568,076.911.000000

Base 100.000000 0.00 0.00 0.00 568,076.91

1.000% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,249,872.360 NHEL Local 100.000000 0.00 0.00 0.00 4,249,872.361.000000

Base 100.000000 0.00 0.00 0.00 4,249,872.36

31 Dec 2030 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

166,634.680 NHEM Local 100.000000 0.00 0.00 0.00 166,634.681.000000

Base 100.000000 0.00 0.00 0.00 166,634.68

0.226% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,954,600.330 NHFI Local 100.000000 0.00 0.00 0.00 11,954,600.331.000000

Base 100.000000 0.00 0.00 0.00 11,954,600.33
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0.232% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,582,448.260 NHFJ Local 100.000000 0.00 0.00 0.00 11,582,448.261.000000

Base 100.000000 0.00 0.00 0.00 11,582,448.26

0.226% 31 Dec 203086199E9B7 01 Apr 2011 01 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,909,274.900 NHHW Local 100.000000 0.00 0.00 0.00 23,909,274.901.000000

Base 100.000000 0.00 0.00 0.00 23,909,274.90

0.221% 31 Dec 203086199E9B7 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

276.900 NHDZ Local 100.000000 0.00 0.00 0.00 276.901.000000

Base 100.000000 0.00 0.00 0.00 276.90

0.226% 31 Dec 203086199E9B7 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

491,070.000 NHEN Local 100.000000 0.00 0.00 0.00 491,070.001.000000

Base 100.000000 0.00 0.00 0.00 491,070.00

0.214% 31 Dec 203086199E9B7 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

59.950 NHFJ Local 100.000000 0.00 0.00 0.00 59.951.000000

Base 100.000000 0.00 0.00 0.00 59.95

1.000% 31 Dec 203086199E9B7 04 Apr 2011 04 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

534.480 NHFS Local 100.000000 0.00 0.00 0.00 534.481.000000

Base 100.000000 0.00 0.00 0.00 534.48

0.214% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,000.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,000.001.000000

Base 100.000000 0.00 0.00 0.00 3,000.00



Prepared by State StreetPage 831

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.224% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,412.400 NHEU Local 100.000000 0.00 0.00 0.00 21,412.401.000000

Base 100.000000 0.00 0.00 0.00 21,412.40

0.219% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

155,160.860 NHEX Local 100.000000 0.00 0.00 0.00 155,160.861.000000

Base 100.000000 0.00 0.00 0.00 155,160.86

1.000% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,252,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,252,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,252,000.00

0.226% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

113,875.020 NHHJ Local 100.000000 0.00 0.00 0.00 113,875.021.000000

Base 100.000000 0.00 0.00 0.00 113,875.02

0.220% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,430,918.950 NHHL Local 100.000000 0.00 0.00 0.00 1,430,918.951.000000

Base 100.000000 0.00 0.00 0.00 1,430,918.95

0.217% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

215,853.600 NHHO Local 100.000000 0.00 0.00 0.00 215,853.601.000000

Base 100.000000 0.00 0.00 0.00 215,853.60

0.221% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,290,303.660 NHHP Local 100.000000 0.00 0.00 0.00 1,290,303.661.000000

Base 100.000000 0.00 0.00 0.00 1,290,303.66
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0.227% 31 Dec 203086199E9B7 05 Apr 2011 05 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

55,251.040 NHHV Local 100.000000 0.00 0.00 0.00 55,251.041.000000

Base 100.000000 0.00 0.00 0.00 55,251.04

0.217% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

792,731.310 NHDF Local 100.000000 0.00 0.00 0.00 792,731.311.000000

Base 100.000000 0.00 0.00 0.00 792,731.31

0.233% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,652,793.580 NHDU Local 100.000000 0.00 0.00 0.00 2,652,793.581.000000

Base 100.000000 0.00 0.00 0.00 2,652,793.58

1.000% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,600.100 NHDY Local 100.000000 0.00 0.00 0.00 4,600.101.000000

Base 100.000000 0.00 0.00 0.00 4,600.10

31 Dec 2030 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

159,993.500 NHEM Local 100.000000 0.00 0.00 0.00 159,993.501.000000

Base 100.000000 0.00 0.00 0.00 159,993.50

0.226% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

73,000,000.000 NHEN Local 100.000000 0.00 0.00 0.00 73,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 73,000,000.00

0.224% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,699,856.610 NHEU Local 100.000000 0.00 0.00 0.00 1,699,856.611.000000

Base 100.000000 0.00 0.00 0.00 1,699,856.61
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1.000% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,899,484.680 NHFS Local 100.000000 0.00 0.00 0.00 2,899,484.681.000000

Base 100.000000 0.00 0.00 0.00 2,899,484.68

0.226% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25.990 NHHJ Local 100.000000 0.00 0.00 0.00 25.991.000000

Base 100.000000 0.00 0.00 0.00 25.99

0.224% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

408,075.630 NHHL Local 100.000000 0.00 0.00 0.00 408,075.631.000000

Base 100.000000 0.00 0.00 0.00 408,075.63

0.221% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

289,850.010 NHHM Local 100.000000 0.00 0.00 0.00 289,850.011.000000

Base 100.000000 0.00 0.00 0.00 289,850.01

0.230% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

360,493.550 NHHO Local 100.000000 0.00 0.00 0.00 360,493.551.000000

Base 100.000000 0.00 0.00 0.00 360,493.55

0.224% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

126,203.500 NHHP Local 100.000000 0.00 0.00 0.00 126,203.501.000000

Base 100.000000 0.00 0.00 0.00 126,203.50

0.227% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

65,307.130 NHHV Local 100.000000 0.00 0.00 0.00 65,307.131.000000

Base 100.000000 0.00 0.00 0.00 65,307.13
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.233% 31 Dec 203086199E9B7 06 Apr 2011 06 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,659.970 NHID Local 100.000000 0.00 0.00 0.00 3,659.971.000000

Base 100.000000 0.00 0.00 0.00 3,659.97

0.217% 31 Dec 203086199E9B7 07 Apr 2011 07 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

77,787.520 NHDF Local 100.000000 0.00 0.00 0.00 77,787.521.000000

Base 100.000000 0.00 0.00 0.00 77,787.52

0.230% 31 Dec 203086199E9B7 07 Apr 2011 07 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

481,961.290 NHDU Local 100.000000 0.00 0.00 0.00 481,961.291.000000

Base 100.000000 0.00 0.00 0.00 481,961.29

0.221% 31 Dec 203086199E9B7 07 Apr 2011 07 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,014.840 NHEY Local 100.000000 0.00 0.00 0.00 10,014.841.000000

Base 100.000000 0.00 0.00 0.00 10,014.84

0.219% 31 Dec 203086199E9B7 07 Apr 2011 07 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

271,999.980 NHHL Local 100.000000 0.00 0.00 0.00 271,999.981.000000

Base 100.000000 0.00 0.00 0.00 271,999.98

0.227% 31 Dec 203086199E9B7 07 Apr 2011 07 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

271,026.100 NHHV Local 100.000000 0.00 0.00 0.00 271,026.101.000000

Base 100.000000 0.00 0.00 0.00 271,026.10

0.230% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

157,899.480 NHDU Local 100.000000 0.00 0.00 0.00 157,899.481.000000

Base 100.000000 0.00 0.00 0.00 157,899.48
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1.000% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,968.220 NHEM Local 100.000000 0.00 0.00 0.00 20,968.221.000000

Base 100.000000 0.00 0.00 0.00 20,968.22

0.224% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

889,344.000 NHEN Local 100.000000 0.00 0.00 0.00 889,344.001.000000

Base 100.000000 0.00 0.00 0.00 889,344.00

0.223% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,013,681.040 NHEZ Local 100.000000 0.00 0.00 0.00 1,013,681.041.000000

Base 100.000000 0.00 0.00 0.00 1,013,681.04

1.000% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,371,849.780 NHFS Local 100.000000 0.00 0.00 0.00 1,371,849.781.000000

Base 100.000000 0.00 0.00 0.00 1,371,849.78

0.230% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

63,688.860 NHHO Local 100.000000 0.00 0.00 0.00 63,688.861.000000

Base 100.000000 0.00 0.00 0.00 63,688.86

0.225% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

62,729.930 NHHV Local 100.000000 0.00 0.00 0.00 62,729.931.000000

Base 100.000000 0.00 0.00 0.00 62,729.93

0.218% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,315,750.250 NHHW Local 100.000000 0.00 0.00 0.00 2,315,750.251.000000

Base 100.000000 0.00 0.00 0.00 2,315,750.25
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Asset ID Security Name/Description
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Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.233% 31 Dec 203086199E9B7 08 Apr 2011 08 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

301,838.720 NHID Local 100.000000 0.00 0.00 0.00 301,838.721.000000

Base 100.000000 0.00 0.00 0.00 301,838.72

1.000% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,250.000 NHDJ Local 100.000000 0.00 0.00 0.00 4,250.001.000000

Base 100.000000 0.00 0.00 0.00 4,250.00

0.224% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,308,661.280 NHDM Local 100.000000 0.00 0.00 0.00 1,308,661.281.000000

Base 100.000000 0.00 0.00 0.00 1,308,661.28

0.230% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

326,452.920 NHDU Local 100.000000 0.00 0.00 0.00 326,452.921.000000

Base 100.000000 0.00 0.00 0.00 326,452.92

0.221% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

810,469.210 NHDX Local 100.000000 0.00 0.00 0.00 810,469.211.000000

Base 100.000000 0.00 0.00 0.00 810,469.21

1.000% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

285,213.500 NHEM Local 100.000000 0.00 0.00 0.00 285,213.501.000000

Base 100.000000 0.00 0.00 0.00 285,213.50

0.224% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,609,226.000 NHEN Local 100.000000 0.00 0.00 0.00 3,609,226.001.000000

Base 100.000000 0.00 0.00 0.00 3,609,226.00
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.222% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

349,066.050 NHEZ Local 100.000000 0.00 0.00 0.00 349,066.051.000000

Base 100.000000 0.00 0.00 0.00 349,066.05

0.221% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

487,305.660 NHHM Local 100.000000 0.00 0.00 0.00 487,305.661.000000

Base 100.000000 0.00 0.00 0.00 487,305.66

0.230% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

88,666.390 NHHO Local 100.000000 0.00 0.00 0.00 88,666.391.000000

Base 100.000000 0.00 0.00 0.00 88,666.39

0.221% 31 Dec 203086199E9B7 11 Apr 2011 11 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

151,208.030 NHHZ Local 100.000000 0.00 0.00 0.00 151,208.031.000000

Base 100.000000 0.00 0.00 0.00 151,208.03

0.221% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

120,975.660 NHDF Local 100.000000 0.00 0.00 0.00 120,975.661.000000

Base 100.000000 0.00 0.00 0.00 120,975.66

0.222% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

121,472.080 NHDU Local 100.000000 0.00 0.00 0.00 121,472.081.000000

Base 100.000000 0.00 0.00 0.00 121,472.08

1.000% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

128,326.770 NHDY Local 100.000000 0.00 0.00 0.00 128,326.771.000000

Base 100.000000 0.00 0.00 0.00 128,326.77
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.217% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,063,750.000 NHEG Local 100.000000 0.00 0.00 0.00 1,063,750.001.000000

Base 100.000000 0.00 0.00 0.00 1,063,750.00

1.000% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

247,670.250 NHEM Local 100.000000 0.00 0.00 0.00 247,670.251.000000

Base 100.000000 0.00 0.00 0.00 247,670.25

31 Dec 2030 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,326,296.550 NHFS Local 100.000000 0.00 0.00 0.00 1,326,296.551.000000

Base 100.000000 0.00 0.00 0.00 1,326,296.55

0.226% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

195,000.000 NHHJ Local 100.000000 0.00 0.00 0.00 195,000.001.000000

Base 100.000000 0.00 0.00 0.00 195,000.00

0.219% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

116,359.040 NHHL Local 100.000000 0.00 0.00 0.00 116,359.041.000000

Base 100.000000 0.00 0.00 0.00 116,359.04

0.230% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

800,330.400 NHHM Local 100.000000 0.00 0.00 0.00 800,330.401.000000

Base 100.000000 0.00 0.00 0.00 800,330.40

31 Dec 2030 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

135,326.290 NHHO Local 100.000000 0.00 0.00 0.00 135,326.291.000000

Base 100.000000 0.00 0.00 0.00 135,326.29
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0.225% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

29,473.340 NHHV Local 100.000000 0.00 0.00 0.00 29,473.341.000000

Base 100.000000 0.00 0.00 0.00 29,473.34

0.218% 31 Dec 203086199E9B7 12 Apr 2011 12 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,128,540.950 NHHW Local 100.000000 0.00 0.00 0.00 7,128,540.951.000000

Base 100.000000 0.00 0.00 0.00 7,128,540.95

0.221% 31 Dec 203086199E9B7 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

120,677.330 NHDF Local 100.000000 0.00 0.00 0.00 120,677.331.000000

Base 100.000000 0.00 0.00 0.00 120,677.33

0.230% 31 Dec 203086199E9B7 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

95,996.130 NHDX Local 100.000000 0.00 0.00 0.00 95,996.131.000000

Base 100.000000 0.00 0.00 0.00 95,996.13

1.000% 31 Dec 203086199E9B7 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

86,725.500 NHDY Local 100.000000 0.00 0.00 0.00 86,725.501.000000

Base 100.000000 0.00 0.00 0.00 86,725.50

31 Dec 2030 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

646,763.750 NHEM Local 100.000000 0.00 0.00 0.00 646,763.751.000000

Base 100.000000 0.00 0.00 0.00 646,763.75

0.224% 31 Dec 203086199E9B7 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,472,986.120 NHEN Local 100.000000 0.00 0.00 0.00 1,472,986.121.000000

Base 100.000000 0.00 0.00 0.00 1,472,986.12
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0.182% 31 Dec 203086199E9B7 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,209.760 NHFS Local 100.000000 0.00 0.00 0.00 15,209.761.000000

Base 100.000000 0.00 0.00 0.00 15,209.76

0.230% 31 Dec 203086199E9B7 13 Apr 2011 13 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

445,922.510 NHHM Local 100.000000 0.00 0.00 0.00 445,922.511.000000

Base 100.000000 0.00 0.00 0.00 445,922.51

1.000% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,526,056.710 NHDG Local 100.000000 0.00 0.00 0.00 2,526,056.711.000000

Base 100.000000 0.00 0.00 0.00 2,526,056.71

31 Dec 2030 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

167,070.620 NHDY Local 100.000000 0.00 0.00 0.00 167,070.621.000000

Base 100.000000 0.00 0.00 0.00 167,070.62

0.217% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

471,480.000 NHEG Local 100.000000 0.00 0.00 0.00 471,480.001.000000

Base 100.000000 0.00 0.00 0.00 471,480.00

0.222% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,025,424.440 NHEZ Local 100.000000 0.00 0.00 0.00 1,025,424.441.000000

Base 100.000000 0.00 0.00 0.00 1,025,424.44

0.182% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

456,308.290 NHFS Local 100.000000 0.00 0.00 0.00 456,308.291.000000

Base 100.000000 0.00 0.00 0.00 456,308.29
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0.230% 31 Dec 203086199E9B7 14 Apr 2011 14 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

88,479.310 NHHO Local 100.000000 0.00 0.00 0.00 88,479.311.000000

Base 100.000000 0.00 0.00 0.00 88,479.31

0.220% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

531,190.320 NHDF Local 100.000000 0.00 0.00 0.00 531,190.321.000000

Base 100.000000 0.00 0.00 0.00 531,190.32

0.230% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

303,950.610 NHDX Local 100.000000 0.00 0.00 0.00 303,950.611.000000

Base 100.000000 0.00 0.00 0.00 303,950.61

1.000% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,200.110 NHDY Local 100.000000 0.00 0.00 0.00 93,200.111.000000

Base 100.000000 0.00 0.00 0.00 93,200.11

0.217% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

295,491.160 NHEG Local 100.000000 0.00 0.00 0.00 295,491.161.000000

Base 100.000000 0.00 0.00 0.00 295,491.16

0.224% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

819,233.670 NHEN Local 100.000000 0.00 0.00 0.00 819,233.671.000000

Base 100.000000 0.00 0.00 0.00 819,233.67

0.220% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

385,365.920 NHEZ Local 100.000000 0.00 0.00 0.00 385,365.921.000000

Base 100.000000 0.00 0.00 0.00 385,365.92
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0.219% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

623,686.610 NHHL Local 100.000000 0.00 0.00 0.00 623,686.611.000000

Base 100.000000 0.00 0.00 0.00 623,686.61

0.222% 31 Dec 203086199E9B7 15 Apr 2011 15 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

86,012.360 NHHM Local 100.000000 0.00 0.00 0.00 86,012.361.000000

Base 100.000000 0.00 0.00 0.00 86,012.36

0.214% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

299,975.360 NHDF Local 100.000000 0.00 0.00 0.00 299,975.361.000000

Base 100.000000 0.00 0.00 0.00 299,975.36

0.225% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

161,139.450 NHDU Local 100.000000 0.00 0.00 0.00 161,139.451.000000

Base 100.000000 0.00 0.00 0.00 161,139.45

0.225% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

189,641.790 NHDX Local 100.000000 0.00 0.00 0.00 189,641.791.000000

Base 100.000000 0.00 0.00 0.00 189,641.79

0.224% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

125,000.000 NHEN Local 100.000000 0.00 0.00 0.00 125,000.001.000000

Base 100.000000 0.00 0.00 0.00 125,000.00

0.182% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,701.940 NHEZ Local 100.000000 0.00 0.00 0.00 38,701.941.000000

Base 100.000000 0.00 0.00 0.00 38,701.94
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0.218% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,703,216.710 NHFI Local 100.000000 0.00 0.00 0.00 7,703,216.711.000000

Base 100.000000 0.00 0.00 0.00 7,703,216.71

0.182% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,140,690.340 NHFS Local 100.000000 0.00 0.00 0.00 3,140,690.341.000000

Base 100.000000 0.00 0.00 0.00 3,140,690.34

0.222% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

818,251.530 NHHM Local 100.000000 0.00 0.00 0.00 818,251.531.000000

Base 100.000000 0.00 0.00 0.00 818,251.53

0.221% 31 Dec 203086199E9B7 18 Apr 2011 18 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

167,164.640 NHIB Local 100.000000 0.00 0.00 0.00 167,164.641.000000

Base 100.000000 0.00 0.00 0.00 167,164.64

0.214% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

470,421.660 NHDF Local 100.000000 0.00 0.00 0.00 470,421.661.000000

Base 100.000000 0.00 0.00 0.00 470,421.66

0.225% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,260.400 NHDU Local 100.000000 0.00 0.00 0.00 255,260.401.000000

Base 100.000000 0.00 0.00 0.00 255,260.40

0.221% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

272,149.100 NHDX Local 100.000000 0.00 0.00 0.00 272,149.101.000000

Base 100.000000 0.00 0.00 0.00 272,149.10
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1.000% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

199,373.460 NHDY Local 100.000000 0.00 0.00 0.00 199,373.461.000000

Base 100.000000 0.00 0.00 0.00 199,373.46

31 Dec 2030 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,088,560.000 NHEM Local 100.000000 0.00 0.00 0.00 1,088,560.001.000000

Base 100.000000 0.00 0.00 0.00 1,088,560.00

0.230% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

218,910.180 NHHO Local 100.000000 0.00 0.00 0.00 218,910.181.000000

Base 100.000000 0.00 0.00 0.00 218,910.18

1.000% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,592.940 NHHV Local 100.000000 0.00 0.00 0.00 25,592.941.000000

Base 100.000000 0.00 0.00 0.00 25,592.94

0.221% 31 Dec 203086199E9B7 19 Apr 2011 19 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

373,318.410 NHIB Local 100.000000 0.00 0.00 0.00 373,318.411.000000

Base 100.000000 0.00 0.00 0.00 373,318.41

0.218% 31 Dec 203086199E9B7 20 Apr 2011 20 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

986,850.690 NHEH Local 100.000000 0.00 0.00 0.00 986,850.691.000000

Base 100.000000 0.00 0.00 0.00 986,850.69

0.219% 31 Dec 203086199E9B7 20 Apr 2011 20 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

42,108.040 NHHL Local 100.000000 0.00 0.00 0.00 42,108.041.000000

Base 100.000000 0.00 0.00 0.00 42,108.04
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0.214% 31 Dec 203086199E9B7 20 Apr 2011 20 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

301,387.340 NHHO Local 100.000000 0.00 0.00 0.00 301,387.341.000000

Base 100.000000 0.00 0.00 0.00 301,387.34

0.224% 31 Dec 203086199E9B7 20 Apr 2011 20 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,145,588.080 NHHP Local 100.000000 0.00 0.00 0.00 7,145,588.081.000000

Base 100.000000 0.00 0.00 0.00 7,145,588.08

0.218% 31 Dec 203086199E9B7 20 Apr 2011 20 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

223,908.290 NHHW Local 100.000000 0.00 0.00 0.00 223,908.291.000000

Base 100.000000 0.00 0.00 0.00 223,908.29

0.189% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

408,159.300 NHDF Local 100.000000 0.00 0.00 0.00 408,159.301.000000

Base 100.000000 0.00 0.00 0.00 408,159.30

0.232% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

46,158.580 NHDX Local 100.000000 0.00 0.00 0.00 46,158.581.000000

Base 100.000000 0.00 0.00 0.00 46,158.58

1.000% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

126,616.090 NHDY Local 100.000000 0.00 0.00 0.00 126,616.091.000000

Base 100.000000 0.00 0.00 0.00 126,616.09

0.218% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

389,820.130 NHEH Local 100.000000 0.00 0.00 0.00 389,820.131.000000

Base 100.000000 0.00 0.00 0.00 389,820.13
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31 Dec 2030 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,482,708.140 NHHM Local 100.000000 0.00 0.00 0.00 1,482,708.141.000000

Base 100.000000 0.00 0.00 0.00 1,482,708.14

0.224% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

768,709.590 NHHP Local 100.000000 0.00 0.00 0.00 768,709.591.000000

Base 100.000000 0.00 0.00 0.00 768,709.59

0.189% 31 Dec 203086199E9B7 21 Apr 2011 21 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

135,971.850 NHIB Local 100.000000 0.00 0.00 0.00 135,971.851.000000

Base 100.000000 0.00 0.00 0.00 135,971.85

1.000% 31 Dec 203086199E9B7 25 Apr 2011 25 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

202,250.360 NHDY Local 100.000000 0.00 0.00 0.00 202,250.361.000000

Base 100.000000 0.00 0.00 0.00 202,250.36

0.217% 31 Dec 203086199E9B7 25 Apr 2011 25 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,467.420 NHEG Local 100.000000 0.00 0.00 0.00 34,467.421.000000

Base 100.000000 0.00 0.00 0.00 34,467.42

0.221% 31 Dec 203086199E9B7 25 Apr 2011 25 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,743.930 NHEY Local 100.000000 0.00 0.00 0.00 35,743.931.000000

Base 100.000000 0.00 0.00 0.00 35,743.93

0.218% 31 Dec 203086199E9B7 25 Apr 2011 25 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,089,455.920 NHHW Local 100.000000 0.00 0.00 0.00 5,089,455.921.000000

Base 100.000000 0.00 0.00 0.00 5,089,455.92
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0.189% 31 Dec 203086199E9B7 25 Apr 2011 25 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

124,177.810 NHIB Local 100.000000 0.00 0.00 0.00 124,177.811.000000

Base 100.000000 0.00 0.00 0.00 124,177.81

0.225% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,928.260 NHDU Local 100.000000 0.00 0.00 0.00 7,928.261.000000

Base 100.000000 0.00 0.00 0.00 7,928.26

0.221% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,245,075.280 NHDZ Local 100.000000 0.00 0.00 0.00 2,245,075.281.000000

Base 100.000000 0.00 0.00 0.00 2,245,075.28

0.218% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

220,748.020 NHEH Local 100.000000 0.00 0.00 0.00 220,748.021.000000

Base 100.000000 0.00 0.00 0.00 220,748.02

1.000% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,193.500 NHEM Local 100.000000 0.00 0.00 0.00 14,193.501.000000

Base 100.000000 0.00 0.00 0.00 14,193.50

0.224% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,118.350 NHEN Local 100.000000 0.00 0.00 0.00 25,118.351.000000

Base 100.000000 0.00 0.00 0.00 25,118.35

0.198% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,960,487.570 NHFS Local 100.000000 0.00 0.00 0.00 1,960,487.571.000000

Base 100.000000 0.00 0.00 0.00 1,960,487.57
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0.220% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,769,946.640 NHHY Local 100.000000 0.00 0.00 0.00 1,769,946.641.000000

Base 100.000000 0.00 0.00 0.00 1,769,946.64

0.182% 31 Dec 203086199E9B7 26 Apr 2011 26 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

39,614.060 NHIB Local 100.000000 0.00 0.00 0.00 39,614.061.000000

Base 100.000000 0.00 0.00 0.00 39,614.06

0.221% 31 Dec 203086199E9B7 27 Apr 2011 27 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,501,939.230 NHDZ Local 100.000000 0.00 0.00 0.00 4,501,939.231.000000

Base 100.000000 0.00 0.00 0.00 4,501,939.23

0.218% 31 Dec 203086199E9B7 27 Apr 2011 27 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

135,094.370 NHEH Local 100.000000 0.00 0.00 0.00 135,094.371.000000

Base 100.000000 0.00 0.00 0.00 135,094.37

0.219% 31 Dec 203086199E9B7 27 Apr 2011 27 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,608.990 NHHL Local 100.000000 0.00 0.00 0.00 91,608.991.000000

Base 100.000000 0.00 0.00 0.00 91,608.99

0.217% 31 Dec 203086199E9B7 27 Apr 2011 27 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

172,972.270 NHHO Local 100.000000 0.00 0.00 0.00 172,972.271.000000

Base 100.000000 0.00 0.00 0.00 172,972.27

0.220% 31 Dec 203086199E9B7 27 Apr 2011 27 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

395,653.880 NHID Local 100.000000 0.00 0.00 0.00 395,653.881.000000

Base 100.000000 0.00 0.00 0.00 395,653.88
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0.224% 31 Dec 203086199E9B7 28 Apr 2011 28 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,887,955.000 NHEN Local 100.000000 0.00 0.00 0.00 1,887,955.001.000000

Base 100.000000 0.00 0.00 0.00 1,887,955.00

0.187% 31 Dec 203086199E9B7 28 Apr 2011 28 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

423,942.620 NHFS Local 100.000000 0.00 0.00 0.00 423,942.621.000000

Base 100.000000 0.00 0.00 0.00 423,942.62

0.181% 31 Dec 203086199E9B7 28 Apr 2011 28 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,014,428.810 NHHL Local 100.000000 0.00 0.00 0.00 1,014,428.811.000000

Base 100.000000 0.00 0.00 0.00 1,014,428.81

0.187% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

370,201.560 NHFS Local 100.000000 0.00 0.00 0.00 370,201.561.000000

Base 100.000000 0.00 0.00 0.00 370,201.56

0.214% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

22,000,000.000 NHHG Local 100.000000 0.00 0.00 0.00 22,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 22,000,000.00

0.181% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

763,483.890 NHHL Local 100.000000 0.00 0.00 0.00 763,483.891.000000

Base 100.000000 0.00 0.00 0.00 763,483.89

0.224% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

19,998.070 NHHO Local 100.000000 0.00 0.00 0.00 19,998.071.000000

Base 100.000000 0.00 0.00 0.00 19,998.07
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0.217% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

723,427.370 NHHW Local 100.000000 0.00 0.00 0.00 723,427.371.000000

Base 100.000000 0.00 0.00 0.00 723,427.37

0.198% 31 Dec 203086199E9B7 29 Apr 2011 29 Apr 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

75,153.040 NHID Local 100.000000 0.00 0.00 0.00 75,153.041.000000

Base 100.000000 0.00 0.00 0.00 75,153.04

1.000% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,420.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,420.001.000000

Base 100.000000 0.00 0.00 0.00 3,420.00

0.217% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,999,707.300 NHEG Local 100.000000 0.00 0.00 0.00 5,999,707.301.000000

Base 100.000000 0.00 0.00 0.00 5,999,707.30

0.218% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,971,619.920 NHEH Local 100.000000 0.00 0.00 0.00 4,971,619.921.000000

Base 100.000000 0.00 0.00 0.00 4,971,619.92

0.182% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

741,802.250 NHHM Local 100.000000 0.00 0.00 0.00 741,802.251.000000

Base 100.000000 0.00 0.00 0.00 741,802.25

1.000% 31 Dec 203086199E9B7 02 May 2011 02 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,416,139.790 NHHV Local 100.000000 0.00 0.00 0.00 7,416,139.791.000000

Base 100.000000 0.00 0.00 0.00 7,416,139.79
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31 Dec 2030 03 May 2011 03 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

130,359.000 NHEM Local 100.000000 0.00 0.00 0.00 130,359.001.000000

Base 100.000000 0.00 0.00 0.00 130,359.00

0.182% 31 Dec 203086199E9B7 03 May 2011 03 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

645,171.060 NHHL Local 100.000000 0.00 0.00 0.00 645,171.061.000000

Base 100.000000 0.00 0.00 0.00 645,171.06

0.180% 31 Dec 203086199E9B7 03 May 2011 03 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

727,221.980 NHHM Local 100.000000 0.00 0.00 0.00 727,221.981.000000

Base 100.000000 0.00 0.00 0.00 727,221.98

0.219% 31 Dec 203086199E9B7 03 May 2011 03 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,753,675.480 NHHP Local 100.000000 0.00 0.00 0.00 7,753,675.481.000000

Base 100.000000 0.00 0.00 0.00 7,753,675.48

0.178% 31 Dec 203086199E9B7 03 May 2011 03 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,711,307.800 NHHW Local 100.000000 0.00 0.00 0.00 2,711,307.801.000000

Base 100.000000 0.00 0.00 0.00 2,711,307.80

0.189% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,241,736.440 NHDF Local 100.000000 0.00 0.00 0.00 1,241,736.441.000000

Base 100.000000 0.00 0.00 0.00 1,241,736.44

0.217% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

192,634.750 NHDG Local 100.000000 0.00 0.00 0.00 192,634.751.000000

Base 100.000000 0.00 0.00 0.00 192,634.75
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0.232% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,836.250 NHDX Local 100.000000 0.00 0.00 0.00 12,836.251.000000

Base 100.000000 0.00 0.00 0.00 12,836.25

1.000% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

751,879.240 NHDY Local 100.000000 0.00 0.00 0.00 751,879.241.000000

Base 100.000000 0.00 0.00 0.00 751,879.24

0.232% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,805,644.320 NHDZ Local 100.000000 0.00 0.00 0.00 1,805,644.321.000000

Base 100.000000 0.00 0.00 0.00 1,805,644.32

0.174% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

125,583.720 NHEG Local 100.000000 0.00 0.00 0.00 125,583.721.000000

Base 100.000000 0.00 0.00 0.00 125,583.72

1.000% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

214,396.500 NHEM Local 100.000000 0.00 0.00 0.00 214,396.501.000000

Base 100.000000 0.00 0.00 0.00 214,396.50

0.224% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,449,622.000 NHEN Local 100.000000 0.00 0.00 0.00 4,449,622.001.000000

Base 100.000000 0.00 0.00 0.00 4,449,622.00

0.222% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

69,896.910 NHEX Local 100.000000 0.00 0.00 0.00 69,896.911.000000

Base 100.000000 0.00 0.00 0.00 69,896.91
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0.221% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,328.310 NHEY Local 100.000000 0.00 0.00 0.00 20,328.311.000000

Base 100.000000 0.00 0.00 0.00 20,328.31

0.214% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

103,812.080 NHFJ Local 100.000000 0.00 0.00 0.00 103,812.081.000000

Base 100.000000 0.00 0.00 0.00 103,812.08

1.000% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

414.040 NHFV Local 100.000000 0.00 0.00 0.00 414.041.000000

Base 100.000000 0.00 0.00 0.00 414.04

0.175% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

520,349.250 NHHG Local 100.000000 0.00 0.00 0.00 520,349.251.000000

Base 100.000000 0.00 0.00 0.00 520,349.25

0.224% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

705,922.240 NHHO Local 100.000000 0.00 0.00 0.00 705,922.241.000000

Base 100.000000 0.00 0.00 0.00 705,922.24

0.178% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

858,095.500 NHHP Local 100.000000 0.00 0.00 0.00 858,095.501.000000

Base 100.000000 0.00 0.00 0.00 858,095.50

0.174% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,832.880 NHHV Local 100.000000 0.00 0.00 0.00 23,832.881.000000

Base 100.000000 0.00 0.00 0.00 23,832.88
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0.198% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,631.600 NHHY Local 100.000000 0.00 0.00 0.00 13,631.601.000000

Base 100.000000 0.00 0.00 0.00 13,631.60

0.189% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,375.870 NHHZ Local 100.000000 0.00 0.00 0.00 5,375.871.000000

Base 100.000000 0.00 0.00 0.00 5,375.87

0.182% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

53,064.000 NHIB Local 100.000000 0.00 0.00 0.00 53,064.001.000000

Base 100.000000 0.00 0.00 0.00 53,064.00

0.186% 31 Dec 203086199E9B7 04 May 2011 04 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,411.560 NHID Local 100.000000 0.00 0.00 0.00 17,411.561.000000

Base 100.000000 0.00 0.00 0.00 17,411.56

0.225% 31 Dec 203086199E9B7 05 May 2011 05 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

51,371.100 NHDU Local 100.000000 0.00 0.00 0.00 51,371.101.000000

Base 100.000000 0.00 0.00 0.00 51,371.10

1.000% 31 Dec 203086199E9B7 05 May 2011 05 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

112,522.590 NHDY Local 100.000000 0.00 0.00 0.00 112,522.591.000000

Base 100.000000 0.00 0.00 0.00 112,522.59

31 Dec 2030 05 May 2011 05 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

71,973.670 NHEB Local 100.000000 0.00 0.00 0.00 71,973.671.000000

Base 100.000000 0.00 0.00 0.00 71,973.67
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31 Dec 2030 05 May 2011 05 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

707,409.750 NHEM Local 100.000000 0.00 0.00 0.00 707,409.751.000000

Base 100.000000 0.00 0.00 0.00 707,409.75

0.182% 31 Dec 203086199E9B7 05 May 2011 05 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

742,863.600 NHEZ Local 100.000000 0.00 0.00 0.00 742,863.601.000000

Base 100.000000 0.00 0.00 0.00 742,863.60

0.178% 31 Dec 203086199E9B7 05 May 2011 05 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

278,646.410 NHHL Local 100.000000 0.00 0.00 0.00 278,646.411.000000

Base 100.000000 0.00 0.00 0.00 278,646.41

0.225% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

110,238.240 NHDU Local 100.000000 0.00 0.00 0.00 110,238.241.000000

Base 100.000000 0.00 0.00 0.00 110,238.24

0.232% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,917.430 NHDX Local 100.000000 0.00 0.00 0.00 25,917.431.000000

Base 100.000000 0.00 0.00 0.00 25,917.43

1.000% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

831,288.730 NHDY Local 100.000000 0.00 0.00 0.00 831,288.731.000000

Base 100.000000 0.00 0.00 0.00 831,288.73

31 Dec 2030 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

487,972.500 NHEM Local 100.000000 0.00 0.00 0.00 487,972.501.000000

Base 100.000000 0.00 0.00 0.00 487,972.50
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0.221% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,069.450 NHEY Local 100.000000 0.00 0.00 0.00 8,069.451.000000

Base 100.000000 0.00 0.00 0.00 8,069.45

0.187% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,152,456.590 NHFS Local 100.000000 0.00 0.00 0.00 1,152,456.591.000000

Base 100.000000 0.00 0.00 0.00 1,152,456.59

0.186% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,406,682.640 NHHM Local 100.000000 0.00 0.00 0.00 1,406,682.641.000000

Base 100.000000 0.00 0.00 0.00 1,406,682.64

0.219% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

82,341.400 NHHO Local 100.000000 0.00 0.00 0.00 82,341.401.000000

Base 100.000000 0.00 0.00 0.00 82,341.40

0.182% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

84,583.690 NHIB Local 100.000000 0.00 0.00 0.00 84,583.691.000000

Base 100.000000 0.00 0.00 0.00 84,583.69

0.186% 31 Dec 203086199E9B7 06 May 2011 06 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

369,734.630 NHID Local 100.000000 0.00 0.00 0.00 369,734.631.000000

Base 100.000000 0.00 0.00 0.00 369,734.63

0.225% 31 Dec 203086199E9B7 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

198,555.880 NHDU Local 100.000000 0.00 0.00 0.00 198,555.881.000000

Base 100.000000 0.00 0.00 0.00 198,555.88
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0.233% 31 Dec 203086199E9B7 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,203,521.250 NHDZ Local 100.000000 0.00 0.00 0.00 1,203,521.251.000000

Base 100.000000 0.00 0.00 0.00 1,203,521.25

1.000% 31 Dec 203086199E9B7 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24,674.500 NHEM Local 100.000000 0.00 0.00 0.00 24,674.501.000000

Base 100.000000 0.00 0.00 0.00 24,674.50

0.224% 31 Dec 203086199E9B7 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

607,459.000 NHEN Local 100.000000 0.00 0.00 0.00 607,459.001.000000

Base 100.000000 0.00 0.00 0.00 607,459.00

0.186% 31 Dec 203086199E9B7 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,606,972.960 NHFS Local 100.000000 0.00 0.00 0.00 1,606,972.961.000000

Base 100.000000 0.00 0.00 0.00 1,606,972.96

0.178% 31 Dec 203086199E9B7 09 May 2011 09 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

797,212.330 NHHL Local 100.000000 0.00 0.00 0.00 797,212.331.000000

Base 100.000000 0.00 0.00 0.00 797,212.33

0.232% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

265,762.890 NHDX Local 100.000000 0.00 0.00 0.00 265,762.891.000000

Base 100.000000 0.00 0.00 0.00 265,762.89

0.178% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,668,016.820 NHDZ Local 100.000000 0.00 0.00 0.00 1,668,016.821.000000

Base 100.000000 0.00 0.00 0.00 1,668,016.82
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0.186% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

237,675.850 NHEZ Local 100.000000 0.00 0.00 0.00 237,675.851.000000

Base 100.000000 0.00 0.00 0.00 237,675.85

31 Dec 2030 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,021,270.000 NHFS Local 100.000000 0.00 0.00 0.00 1,021,270.001.000000

Base 100.000000 0.00 0.00 0.00 1,021,270.00

0.226% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,531,314.540 NHHJ Local 100.000000 0.00 0.00 0.00 1,531,314.541.000000

Base 100.000000 0.00 0.00 0.00 1,531,314.54

0.186% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

728,052.400 NHHM Local 100.000000 0.00 0.00 0.00 728,052.401.000000

Base 100.000000 0.00 0.00 0.00 728,052.40

0.178% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

112,034.080 NHHO Local 100.000000 0.00 0.00 0.00 112,034.081.000000

Base 100.000000 0.00 0.00 0.00 112,034.08

0.180% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

960,666.570 NHHP Local 100.000000 0.00 0.00 0.00 960,666.571.000000

Base 100.000000 0.00 0.00 0.00 960,666.57

0.181% 31 Dec 203086199E9B7 10 May 2011 10 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

561,803.490 NHHZ Local 100.000000 0.00 0.00 0.00 561,803.491.000000

Base 100.000000 0.00 0.00 0.00 561,803.49
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0.232% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

201,303.140 NHDX Local 100.000000 0.00 0.00 0.00 201,303.141.000000

Base 100.000000 0.00 0.00 0.00 201,303.14

0.178% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

345,656.920 NHDZ Local 100.000000 0.00 0.00 0.00 345,656.921.000000

Base 100.000000 0.00 0.00 0.00 345,656.92

0.224% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

73,108,985.520 NHEN Local 100.000000 0.00 0.00 0.00 73,108,985.521.000000

Base 100.000000 0.00 0.00 0.00 73,108,985.52

0.218% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

402,047.910 NHHJ Local 100.000000 0.00 0.00 0.00 402,047.911.000000

Base 100.000000 0.00 0.00 0.00 402,047.91

0.173% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,478,293.530 NHHM Local 100.000000 0.00 0.00 0.00 2,478,293.531.000000

Base 100.000000 0.00 0.00 0.00 2,478,293.53

0.178% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

354,593.020 NHHO Local 100.000000 0.00 0.00 0.00 354,593.021.000000

Base 100.000000 0.00 0.00 0.00 354,593.02

0.180% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

603,464.890 NHHP Local 100.000000 0.00 0.00 0.00 603,464.891.000000

Base 100.000000 0.00 0.00 0.00 603,464.89
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0.174% 31 Dec 203086199E9B7 11 May 2011 11 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,997.630 NHHV Local 100.000000 0.00 0.00 0.00 20,997.631.000000

Base 100.000000 0.00 0.00 0.00 20,997.63

1.000% 31 Dec 203086199E9B7 12 May 2011 12 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

919,243.500 NHEM Local 100.000000 0.00 0.00 0.00 919,243.501.000000

Base 100.000000 0.00 0.00 0.00 919,243.50

0.218% 31 Dec 203086199E9B7 12 May 2011 12 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,933,973.910 NHFI Local 100.000000 0.00 0.00 0.00 1,933,973.911.000000

Base 100.000000 0.00 0.00 0.00 1,933,973.91

0.194% 31 Dec 203086199E9B7 12 May 2011 12 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

726,076.570 NHHL Local 100.000000 0.00 0.00 0.00 726,076.571.000000

Base 100.000000 0.00 0.00 0.00 726,076.57

0.198% 31 Dec 203086199E9B7 12 May 2011 12 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

55,256.620 NHHO Local 100.000000 0.00 0.00 0.00 55,256.621.000000

Base 100.000000 0.00 0.00 0.00 55,256.62

0.181% 31 Dec 203086199E9B7 12 May 2011 12 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,089.610 NHIB Local 100.000000 0.00 0.00 0.00 91,089.611.000000

Base 100.000000 0.00 0.00 0.00 91,089.61

0.189% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

70,412.620 NHDF Local 100.000000 0.00 0.00 0.00 70,412.621.000000

Base 100.000000 0.00 0.00 0.00 70,412.62
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1.000% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

536,210.540 NHDY Local 100.000000 0.00 0.00 0.00 536,210.541.000000

Base 100.000000 0.00 0.00 0.00 536,210.54

0.182% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

249,999.980 NHEN Local 100.000000 0.00 0.00 0.00 249,999.981.000000

Base 100.000000 0.00 0.00 0.00 249,999.98

0.186% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

600,120.550 NHHL Local 100.000000 0.00 0.00 0.00 600,120.551.000000

Base 100.000000 0.00 0.00 0.00 600,120.55

0.180% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,046,447.020 NHHM Local 100.000000 0.00 0.00 0.00 2,046,447.021.000000

Base 100.000000 0.00 0.00 0.00 2,046,447.02

0.180% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,129,287.610 NHHP Local 100.000000 0.00 0.00 0.00 1,129,287.611.000000

Base 100.000000 0.00 0.00 0.00 1,129,287.61

0.174% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

22,711.450 NHHV Local 100.000000 0.00 0.00 0.00 22,711.451.000000

Base 100.000000 0.00 0.00 0.00 22,711.45

0.181% 31 Dec 203086199E9B7 13 May 2011 13 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

46,981.340 NHIB Local 100.000000 0.00 0.00 0.00 46,981.341.000000

Base 100.000000 0.00 0.00 0.00 46,981.34
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0.189% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,136,528.670 NHDF Local 100.000000 0.00 0.00 0.00 5,136,528.671.000000

Base 100.000000 0.00 0.00 0.00 5,136,528.67

1.000% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

524,518.170 NHDY Local 100.000000 0.00 0.00 0.00 524,518.171.000000

Base 100.000000 0.00 0.00 0.00 524,518.17

31 Dec 2030 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

857,538.500 NHEM Local 100.000000 0.00 0.00 0.00 857,538.501.000000

Base 100.000000 0.00 0.00 0.00 857,538.50

0.222% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

223,843.120 NHEX Local 100.000000 0.00 0.00 0.00 223,843.121.000000

Base 100.000000 0.00 0.00 0.00 223,843.12

0.186% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,267,074.300 NHHM Local 100.000000 0.00 0.00 0.00 1,267,074.301.000000

Base 100.000000 0.00 0.00 0.00 1,267,074.30

0.198% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,645,259.980 NHHP Local 100.000000 0.00 0.00 0.00 1,645,259.981.000000

Base 100.000000 0.00 0.00 0.00 1,645,259.98

0.181% 31 Dec 203086199E9B7 16 May 2011 16 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

162,391.980 NHIB Local 100.000000 0.00 0.00 0.00 162,391.981.000000

Base 100.000000 0.00 0.00 0.00 162,391.98
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0.217% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.010 NHDG Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.222% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

510,273.270 NHDX Local 100.000000 0.00 0.00 0.00 510,273.271.000000

Base 100.000000 0.00 0.00 0.00 510,273.27

1.000% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

344,573.990 NHDY Local 100.000000 0.00 0.00 0.00 344,573.991.000000

Base 100.000000 0.00 0.00 0.00 344,573.99

31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

519,225.750 NHEM Local 100.000000 0.00 0.00 0.00 519,225.751.000000

Base 100.000000 0.00 0.00 0.00 519,225.75

0.226% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

193,108.320 NHEX Local 100.000000 0.00 0.00 0.00 193,108.321.000000

Base 100.000000 0.00 0.00 0.00 193,108.32

0.176% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,056,405.500 NHHM Local 100.000000 0.00 0.00 0.00 1,056,405.501.000000

Base 100.000000 0.00 0.00 0.00 1,056,405.50

0.194% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,340,612.620 NHHP Local 100.000000 0.00 0.00 0.00 1,340,612.621.000000

Base 100.000000 0.00 0.00 0.00 1,340,612.62
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31 Dec 2030 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

46,187,729.940 NHHW Local 100.000000 0.00 0.00 0.00 46,187,729.941.000000

Base 100.000000 0.00 0.00 0.00 46,187,729.94

0.182% 31 Dec 203086199E9B7 17 May 2011 17 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

70,396.060 NHID Local 100.000000 0.00 0.00 0.00 70,396.061.000000

Base 100.000000 0.00 0.00 0.00 70,396.06

0.183% 31 Dec 203086199E9B7 18 May 2011 18 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

411,130.710 NHDF Local 100.000000 0.00 0.00 0.00 411,130.711.000000

Base 100.000000 0.00 0.00 0.00 411,130.71

0.224% 31 Dec 203086199E9B7 18 May 2011 18 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

160,394.500 NHDX Local 100.000000 0.00 0.00 0.00 160,394.501.000000

Base 100.000000 0.00 0.00 0.00 160,394.50

1.000% 31 Dec 203086199E9B7 18 May 2011 18 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,241,447.570 NHDY Local 100.000000 0.00 0.00 0.00 1,241,447.571.000000

Base 100.000000 0.00 0.00 0.00 1,241,447.57

31 Dec 2030 18 May 2011 18 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,864.250 NHEM Local 100.000000 0.00 0.00 0.00 19,864.251.000000

Base 100.000000 0.00 0.00 0.00 19,864.25

0.194% 31 Dec 203086199E9B7 18 May 2011 18 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.030 NHHP Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03
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0.224% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,144,766.800 NHDM Local 100.000000 0.00 0.00 0.00 1,144,766.801.000000

Base 100.000000 0.00 0.00 0.00 1,144,766.80

0.219% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

201,663.680 NHDX Local 100.000000 0.00 0.00 0.00 201,663.681.000000

Base 100.000000 0.00 0.00 0.00 201,663.68

0.229% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

569,119.860 NHDY Local 100.000000 0.00 0.00 0.00 569,119.861.000000

Base 100.000000 0.00 0.00 0.00 569,119.86

0.178% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

328,870.760 NHDZ Local 100.000000 0.00 0.00 0.00 328,870.761.000000

Base 100.000000 0.00 0.00 0.00 328,870.76

1.000% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

373,119.090 NHEB Local 100.000000 0.00 0.00 0.00 373,119.091.000000

Base 100.000000 0.00 0.00 0.00 373,119.09

0.174% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

348,790.630 NHEH Local 100.000000 0.00 0.00 0.00 348,790.631.000000

Base 100.000000 0.00 0.00 0.00 348,790.63

0.224% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,133.640 NHEU Local 100.000000 0.00 0.00 0.00 20,133.641.000000

Base 100.000000 0.00 0.00 0.00 20,133.64
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0.218% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

96,113.600 NHFI Local 100.000000 0.00 0.00 0.00 96,113.601.000000

Base 100.000000 0.00 0.00 0.00 96,113.60

0.214% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,701,674.000 NHFJ Local 100.000000 0.00 0.00 0.00 2,701,674.001.000000

Base 100.000000 0.00 0.00 0.00 2,701,674.00

0.186% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

203,077.000 NHFS Local 100.000000 0.00 0.00 0.00 203,077.001.000000

Base 100.000000 0.00 0.00 0.00 203,077.00

0.218% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

65,514.750 NHHJ Local 100.000000 0.00 0.00 0.00 65,514.751.000000

Base 100.000000 0.00 0.00 0.00 65,514.75

0.176% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

713,582.210 NHHM Local 100.000000 0.00 0.00 0.00 713,582.211.000000

Base 100.000000 0.00 0.00 0.00 713,582.21

0.174% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

551,613.000 NHHV Local 100.000000 0.00 0.00 0.00 551,613.001.000000

Base 100.000000 0.00 0.00 0.00 551,613.00

0.184% 31 Dec 203086199E9B7 19 May 2011 19 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

150,935.280 NHHW Local 100.000000 0.00 0.00 0.00 150,935.281.000000

Base 100.000000 0.00 0.00 0.00 150,935.28
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0.181% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

204,365.500 NHDF Local 100.000000 0.00 0.00 0.00 204,365.501.000000

Base 100.000000 0.00 0.00 0.00 204,365.50

0.225% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

181,977.070 NHDU Local 100.000000 0.00 0.00 0.00 181,977.071.000000

Base 100.000000 0.00 0.00 0.00 181,977.07

0.189% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

92,370.840 NHDX Local 100.000000 0.00 0.00 0.00 92,370.841.000000

Base 100.000000 0.00 0.00 0.00 92,370.84

0.222% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

50,082.440 NHDY Local 100.000000 0.00 0.00 0.00 50,082.441.000000

Base 100.000000 0.00 0.00 0.00 50,082.44

0.174% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,990.000 NHEG Local 100.000000 0.00 0.00 0.00 38,990.001.000000

Base 100.000000 0.00 0.00 0.00 38,990.00

0.186% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

743,537.010 NHEZ Local 100.000000 0.00 0.00 0.00 743,537.011.000000

Base 100.000000 0.00 0.00 0.00 743,537.01

31 Dec 2030 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,342,017.290 NHFS Local 100.000000 0.00 0.00 0.00 1,342,017.291.000000

Base 100.000000 0.00 0.00 0.00 1,342,017.29
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0.186% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

750,377.520 NHHL Local 100.000000 0.00 0.00 0.00 750,377.521.000000

Base 100.000000 0.00 0.00 0.00 750,377.52

0.190% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,386,192.060 NHHM Local 100.000000 0.00 0.00 0.00 1,386,192.061.000000

Base 100.000000 0.00 0.00 0.00 1,386,192.06

0.182% 31 Dec 203086199E9B7 20 May 2011 20 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

97,746.810 NHIB Local 100.000000 0.00 0.00 0.00 97,746.811.000000

Base 100.000000 0.00 0.00 0.00 97,746.81

0.222% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,585,789.240 NHDU Local 100.000000 0.00 0.00 0.00 6,585,789.241.000000

Base 100.000000 0.00 0.00 0.00 6,585,789.24

0.222% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

204,027.000 NHDY Local 100.000000 0.00 0.00 0.00 204,027.001.000000

Base 100.000000 0.00 0.00 0.00 204,027.00

0.174% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

33,620.000 NHEG Local 100.000000 0.00 0.00 0.00 33,620.001.000000

Base 100.000000 0.00 0.00 0.00 33,620.00

1.000% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

893,149.750 NHEM Local 100.000000 0.00 0.00 0.00 893,149.751.000000

Base 100.000000 0.00 0.00 0.00 893,149.75
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0.224% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

162,676.440 NHEX Local 100.000000 0.00 0.00 0.00 162,676.441.000000

Base 100.000000 0.00 0.00 0.00 162,676.44

0.214% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,300,255.560 NHFJ Local 100.000000 0.00 0.00 0.00 2,300,255.561.000000

Base 100.000000 0.00 0.00 0.00 2,300,255.56

0.182% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,149,553.240 NHHL Local 100.000000 0.00 0.00 0.00 1,149,553.241.000000

Base 100.000000 0.00 0.00 0.00 1,149,553.24

0.198% 31 Dec 203086199E9B7 23 May 2011 23 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

134,553.570 NHHO Local 100.000000 0.00 0.00 0.00 134,553.571.000000

Base 100.000000 0.00 0.00 0.00 134,553.57

0.222% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

90,760.400 NHDY Local 100.000000 0.00 0.00 0.00 90,760.401.000000

Base 100.000000 0.00 0.00 0.00 90,760.40

0.174% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

210,840.000 NHEG Local 100.000000 0.00 0.00 0.00 210,840.001.000000

Base 100.000000 0.00 0.00 0.00 210,840.00

1.000% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,263,749.590 NHEL Local 100.000000 0.00 0.00 0.00 8,263,749.591.000000

Base 100.000000 0.00 0.00 0.00 8,263,749.59
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31 Dec 2030 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

811,878.000 NHEM Local 100.000000 0.00 0.00 0.00 811,878.001.000000

Base 100.000000 0.00 0.00 0.00 811,878.00

0.224% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

113,167.760 NHEX Local 100.000000 0.00 0.00 0.00 113,167.761.000000

Base 100.000000 0.00 0.00 0.00 113,167.76

0.198% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

369,241.460 NHFJ Local 100.000000 0.00 0.00 0.00 369,241.461.000000

Base 100.000000 0.00 0.00 0.00 369,241.46

0.182% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,252,756.550 NHFS Local 100.000000 0.00 0.00 0.00 4,252,756.551.000000

Base 100.000000 0.00 0.00 0.00 4,252,756.55

0.180% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

147,810.500 NHHL Local 100.000000 0.00 0.00 0.00 147,810.501.000000

Base 100.000000 0.00 0.00 0.00 147,810.50

0.182% 31 Dec 203086199E9B7 24 May 2011 24 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

768,033.000 NHID Local 100.000000 0.00 0.00 0.00 768,033.001.000000

Base 100.000000 0.00 0.00 0.00 768,033.00

0.181% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,286,428.580 NHDF Local 100.000000 0.00 0.00 0.00 3,286,428.581.000000

Base 100.000000 0.00 0.00 0.00 3,286,428.58
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0.189% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

346,707.710 NHDX Local 100.000000 0.00 0.00 0.00 346,707.711.000000

Base 100.000000 0.00 0.00 0.00 346,707.71

0.174% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

161,430.000 NHEG Local 100.000000 0.00 0.00 0.00 161,430.001.000000

Base 100.000000 0.00 0.00 0.00 161,430.00

1.000% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

111,252.750 NHEM Local 100.000000 0.00 0.00 0.00 111,252.751.000000

Base 100.000000 0.00 0.00 0.00 111,252.75

0.182% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

237,500.000 NHEN Local 100.000000 0.00 0.00 0.00 237,500.001.000000

Base 100.000000 0.00 0.00 0.00 237,500.00

0.219% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

315,594.110 NHEX Local 100.000000 0.00 0.00 0.00 315,594.111.000000

Base 100.000000 0.00 0.00 0.00 315,594.11

0.216% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

289,787.210 NHHO Local 100.000000 0.00 0.00 0.00 289,787.211.000000

Base 100.000000 0.00 0.00 0.00 289,787.21

0.194% 31 Dec 203086199E9B7 25 May 2011 25 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

113,610.090 NHHP Local 100.000000 0.00 0.00 0.00 113,610.091.000000

Base 100.000000 0.00 0.00 0.00 113,610.09
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0.179% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,848,179.450 NHDF Local 100.000000 0.00 0.00 0.00 3,848,179.451.000000

Base 100.000000 0.00 0.00 0.00 3,848,179.45

0.193% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

312,169.750 NHDU Local 100.000000 0.00 0.00 0.00 312,169.751.000000

Base 100.000000 0.00 0.00 0.00 312,169.75

0.182% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

333,702.000 NHEN Local 100.000000 0.00 0.00 0.00 333,702.001.000000

Base 100.000000 0.00 0.00 0.00 333,702.00

0.186% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

486,646.640 NHEZ Local 100.000000 0.00 0.00 0.00 486,646.641.000000

Base 100.000000 0.00 0.00 0.00 486,646.64

0.218% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,767,091.450 NHFI Local 100.000000 0.00 0.00 0.00 4,767,091.451.000000

Base 100.000000 0.00 0.00 0.00 4,767,091.45

0.190% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

734,076.840 NHHM Local 100.000000 0.00 0.00 0.00 734,076.841.000000

Base 100.000000 0.00 0.00 0.00 734,076.84

0.186% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

120,511.010 NHHO Local 100.000000 0.00 0.00 0.00 120,511.011.000000

Base 100.000000 0.00 0.00 0.00 120,511.01
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0.194% 31 Dec 203086199E9B7 26 May 2011 26 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

784,189.600 NHHP Local 100.000000 0.00 0.00 0.00 784,189.601.000000

Base 100.000000 0.00 0.00 0.00 784,189.60

0.193% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

278,222.910 NHDU Local 100.000000 0.00 0.00 0.00 278,222.911.000000

Base 100.000000 0.00 0.00 0.00 278,222.91

1.000% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

26,578,461.470 NHEB Local 100.000000 0.00 0.00 0.00 26,578,461.471.000000

Base 100.000000 0.00 0.00 0.00 26,578,461.47

0.182% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

504,572.310 NHEN Local 100.000000 0.00 0.00 0.00 504,572.311.000000

Base 100.000000 0.00 0.00 0.00 504,572.31

0.193% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,886,023.680 NHFS Local 100.000000 0.00 0.00 0.00 3,886,023.681.000000

Base 100.000000 0.00 0.00 0.00 3,886,023.68

0.230% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,372,082.890 NHFV Local 100.000000 0.00 0.00 0.00 6,372,082.891.000000

Base 100.000000 0.00 0.00 0.00 6,372,082.89

0.180% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

293,855.020 NHHL Local 100.000000 0.00 0.00 0.00 293,855.021.000000

Base 100.000000 0.00 0.00 0.00 293,855.02
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0.190% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

550,509.340 NHHM Local 100.000000 0.00 0.00 0.00 550,509.341.000000

Base 100.000000 0.00 0.00 0.00 550,509.34

0.186% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

208,913.110 NHHO Local 100.000000 0.00 0.00 0.00 208,913.111.000000

Base 100.000000 0.00 0.00 0.00 208,913.11

0.186% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

237,685.640 NHHV Local 100.000000 0.00 0.00 0.00 237,685.641.000000

Base 100.000000 0.00 0.00 0.00 237,685.64

0.175% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

170,631.120 NHIB Local 100.000000 0.00 0.00 0.00 170,631.121.000000

Base 100.000000 0.00 0.00 0.00 170,631.12

0.176% 31 Dec 203086199E9B7 27 May 2011 27 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,253,837.490 NHID Local 100.000000 0.00 0.00 0.00 1,253,837.491.000000

Base 100.000000 0.00 0.00 0.00 1,253,837.49

0.184% 31 Dec 203086199E9B7 31 May 2011 31 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

453,355.520 NHEB Local 100.000000 0.00 0.00 0.00 453,355.521.000000

Base 100.000000 0.00 0.00 0.00 453,355.52

0.182% 31 Dec 203086199E9B7 31 May 2011 31 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

381,245.000 NHEN Local 100.000000 0.00 0.00 0.00 381,245.001.000000

Base 100.000000 0.00 0.00 0.00 381,245.00
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0.186% 31 Dec 203086199E9B7 31 May 2011 31 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

879,668.590 NHEZ Local 100.000000 0.00 0.00 0.00 879,668.591.000000

Base 100.000000 0.00 0.00 0.00 879,668.59

0.179% 31 Dec 203086199E9B7 31 May 2011 31 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,187,644.610 NHHM Local 100.000000 0.00 0.00 0.00 1,187,644.611.000000

Base 100.000000 0.00 0.00 0.00 1,187,644.61

0.179% 31 Dec 203086199E9B7 31 May 2011 31 May 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

63,253.440 NHHV Local 100.000000 0.00 0.00 0.00 63,253.441.000000

Base 100.000000 0.00 0.00 0.00 63,253.44

0.222% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

130,736.360 NHDY Local 100.000000 0.00 0.00 0.00 130,736.361.000000

Base 100.000000 0.00 0.00 0.00 130,736.36

0.224% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,538,010.560 NHEU Local 100.000000 0.00 0.00 0.00 1,538,010.561.000000

Base 100.000000 0.00 0.00 0.00 1,538,010.56

0.183% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,215,865.540 NHFS Local 100.000000 0.00 0.00 0.00 2,215,865.541.000000

Base 100.000000 0.00 0.00 0.00 2,215,865.54

0.182% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

229,881.830 NHHO Local 100.000000 0.00 0.00 0.00 229,881.831.000000

Base 100.000000 0.00 0.00 0.00 229,881.83
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0.194% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,439,249.490 NHHP Local 100.000000 0.00 0.00 0.00 3,439,249.491.000000

Base 100.000000 0.00 0.00 0.00 3,439,249.49

0.184% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

39,928,430.400 NHHW Local 100.000000 0.00 0.00 0.00 39,928,430.401.000000

Base 100.000000 0.00 0.00 0.00 39,928,430.40

0.195% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,484,771.400 NHHY Local 100.000000 0.00 0.00 0.00 1,484,771.401.000000

Base 100.000000 0.00 0.00 0.00 1,484,771.40

1.000% 31 Dec 203086199E9B7 01 Jun 2011 01 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,372,082.890 NHFZ Local 100.000000 0.00 0.00 0.00 6,372,082.891.000000

Base 100.000000 0.00 0.00 0.00 6,372,082.89

31 Dec 2030 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.020 NHDJ Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

0.178% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,071,718.760 NHDZ Local 100.000000 0.00 0.00 0.00 1,071,718.761.000000

Base 100.000000 0.00 0.00 0.00 1,071,718.76

0.184% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.180 NHEB Local 100.000000 0.00 0.00 0.00 0.181.000000

Base 100.000000 0.00 0.00 0.00 0.18
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1.000% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,112,417.660 NHEM Local 100.000000 0.00 0.00 0.00 2,112,417.661.000000

Base 100.000000 0.00 0.00 0.00 2,112,417.66

0.183% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,613.680 NHEU Local 100.000000 0.00 0.00 0.00 1,613.681.000000

Base 100.000000 0.00 0.00 0.00 1,613.68

0.221% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,195.500 NHEY Local 100.000000 0.00 0.00 0.00 1,195.501.000000

Base 100.000000 0.00 0.00 0.00 1,195.50

0.180% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

117,524.100 NHHL Local 100.000000 0.00 0.00 0.00 117,524.101.000000

Base 100.000000 0.00 0.00 0.00 117,524.10

0.179% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,564,640.510 NHHM Local 100.000000 0.00 0.00 0.00 2,564,640.511.000000

Base 100.000000 0.00 0.00 0.00 2,564,640.51

0.186% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,948.490 NHHO Local 100.000000 0.00 0.00 0.00 2,948.491.000000

Base 100.000000 0.00 0.00 0.00 2,948.49

0.182% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.570 NHHP Local 100.000000 0.00 0.00 0.00 0.571.000000

Base 100.000000 0.00 0.00 0.00 0.57
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0.179% 31 Dec 203086199E9B7 02 Jun 2011 02 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25.120 NHHV Local 100.000000 0.00 0.00 0.00 25.121.000000

Base 100.000000 0.00 0.00 0.00 25.12

0.178% 31 Dec 203086199E9B7 03 Jun 2011 03 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

512,129.550 NHDZ Local 100.000000 0.00 0.00 0.00 512,129.551.000000

Base 100.000000 0.00 0.00 0.00 512,129.55

0.190% 31 Dec 203086199E9B7 03 Jun 2011 03 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,227,240.000 NHFI Local 100.000000 0.00 0.00 0.00 2,227,240.001.000000

Base 100.000000 0.00 0.00 0.00 2,227,240.00

0.179% 31 Dec 203086199E9B7 03 Jun 2011 03 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,221,735.620 NHFS Local 100.000000 0.00 0.00 0.00 1,221,735.621.000000

Base 100.000000 0.00 0.00 0.00 1,221,735.62

0.184% 31 Dec 203086199E9B7 03 Jun 2011 03 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

915,149.930 NHHL Local 100.000000 0.00 0.00 0.00 915,149.931.000000

Base 100.000000 0.00 0.00 0.00 915,149.93

0.186% 31 Dec 203086199E9B7 03 Jun 2011 03 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

154,906.630 NHHO Local 100.000000 0.00 0.00 0.00 154,906.631.000000

Base 100.000000 0.00 0.00 0.00 154,906.63

0.179% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,664,038.950 NHDF Local 100.000000 0.00 0.00 0.00 3,664,038.951.000000

Base 100.000000 0.00 0.00 0.00 3,664,038.95
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0.178% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,745,517.670 NHDZ Local 100.000000 0.00 0.00 0.00 1,745,517.671.000000

Base 100.000000 0.00 0.00 0.00 1,745,517.67

0.225% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,079,671.250 NHEM Local 100.000000 0.00 0.00 0.00 1,079,671.251.000000

Base 100.000000 0.00 0.00 0.00 1,079,671.25

0.221% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,887.460 NHEY Local 100.000000 0.00 0.00 0.00 15,887.461.000000

Base 100.000000 0.00 0.00 0.00 15,887.46

0.179% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

201,733.840 NHHV Local 100.000000 0.00 0.00 0.00 201,733.841.000000

Base 100.000000 0.00 0.00 0.00 201,733.84

0.175% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

218,925.130 NHIB Local 100.000000 0.00 0.00 0.00 218,925.131.000000

Base 100.000000 0.00 0.00 0.00 218,925.13

0.179% 31 Dec 203086199E9B7 06 Jun 2011 06 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,666.010 NHID Local 100.000000 0.00 0.00 0.00 5,666.011.000000

Base 100.000000 0.00 0.00 0.00 5,666.01

0.196% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,674.260 NHDF Local 100.000000 0.00 0.00 0.00 10,674.261.000000

Base 100.000000 0.00 0.00 0.00 10,674.26
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0.178% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,045,265.370 NHDZ Local 100.000000 0.00 0.00 0.00 2,045,265.371.000000

Base 100.000000 0.00 0.00 0.00 2,045,265.37

0.229% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

760,309.000 NHEM Local 100.000000 0.00 0.00 0.00 760,309.001.000000

Base 100.000000 0.00 0.00 0.00 760,309.00

0.181% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,007,526.140 NHHL Local 100.000000 0.00 0.00 0.00 1,007,526.141.000000

Base 100.000000 0.00 0.00 0.00 1,007,526.14

0.196% 31 Dec 203086199E9B7 07 Jun 2011 07 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

852,518.300 NHHM Local 100.000000 0.00 0.00 0.00 852,518.301.000000

Base 100.000000 0.00 0.00 0.00 852,518.30

31 Dec 2030 08 Jun 2011 08 Jun 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,117,437.780 NHDF Local 100.000000 0.00 0.00 0.00 1,117,437.781.000000

Base 100.000000 0.00 0.00 0.00 1,117,437.78

0.185% 31 Dec 203086199E9B7 08 Jun 2011 08 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

892,044.090 NHDZ Local 100.000000 0.00 0.00 0.00 892,044.091.000000

Base 100.000000 0.00 0.00 0.00 892,044.09

0.249% 31 Dec 203086199E9B7 08 Jun 2011 08 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,407.250 NHEM Local 100.000000 0.00 0.00 0.00 4,407.251.000000

Base 100.000000 0.00 0.00 0.00 4,407.25
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0.182% 31 Dec 203086199E9B7 08 Jun 2011 08 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,019,666.210 NHEN Local 100.000000 0.00 0.00 0.00 61,019,666.211.000000

Base 100.000000 0.00 0.00 0.00 61,019,666.21

0.190% 31 Dec 203086199E9B7 08 Jun 2011 08 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

413,845.330 NHHL Local 100.000000 0.00 0.00 0.00 413,845.331.000000

Base 100.000000 0.00 0.00 0.00 413,845.33

0.183% 31 Dec 203086199E9B7 08 Jun 2011 08 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,391.640 NHHY Local 100.000000 0.00 0.00 0.00 32,391.641.000000

Base 100.000000 0.00 0.00 0.00 32,391.64

0.199% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

261,211.000 NHDF Local 100.000000 0.00 0.00 0.00 261,211.001.000000

Base 100.000000 0.00 0.00 0.00 261,211.00

0.189% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

88,436.400 NHDX Local 100.000000 0.00 0.00 0.00 88,436.401.000000

Base 100.000000 0.00 0.00 0.00 88,436.40

0.222% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

230,170.660 NHDY Local 100.000000 0.00 0.00 0.00 230,170.661.000000

Base 100.000000 0.00 0.00 0.00 230,170.66

0.193% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,630,741.850 NHDZ Local 100.000000 0.00 0.00 0.00 2,630,741.851.000000

Base 100.000000 0.00 0.00 0.00 2,630,741.85
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0.249% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

495,821.250 NHEM Local 100.000000 0.00 0.00 0.00 495,821.251.000000

Base 100.000000 0.00 0.00 0.00 495,821.25

0.196% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,745,151.900 NHEN Local 100.000000 0.00 0.00 0.00 35,745,151.901.000000

Base 100.000000 0.00 0.00 0.00 35,745,151.90

0.183% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

811,286.100 NHEZ Local 100.000000 0.00 0.00 0.00 811,286.101.000000

Base 100.000000 0.00 0.00 0.00 811,286.10

0.190% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,070,720.870 NHHL Local 100.000000 0.00 0.00 0.00 1,070,720.871.000000

Base 100.000000 0.00 0.00 0.00 1,070,720.87

0.186% 31 Dec 203086199E9B7 09 Jun 2011 09 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

348,049.420 NHHO Local 100.000000 0.00 0.00 0.00 348,049.421.000000

Base 100.000000 0.00 0.00 0.00 348,049.42

0.181% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

375,307.780 NHDX Local 100.000000 0.00 0.00 0.00 375,307.781.000000

Base 100.000000 0.00 0.00 0.00 375,307.78

0.222% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

201,737.430 NHDY Local 100.000000 0.00 0.00 0.00 201,737.431.000000

Base 100.000000 0.00 0.00 0.00 201,737.43
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0.193% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

513,409.610 NHDZ Local 100.000000 0.00 0.00 0.00 513,409.611.000000

Base 100.000000 0.00 0.00 0.00 513,409.61

0.184% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

926,319.180 NHEB Local 100.000000 0.00 0.00 0.00 926,319.181.000000

Base 100.000000 0.00 0.00 0.00 926,319.18

0.196% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

332,161.150 NHEN Local 100.000000 0.00 0.00 0.00 332,161.151.000000

Base 100.000000 0.00 0.00 0.00 332,161.15

0.181% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,201,950.090 NHEZ Local 100.000000 0.00 0.00 0.00 1,201,950.091.000000

Base 100.000000 0.00 0.00 0.00 1,201,950.09

0.218% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

620.000 NHHJ Local 100.000000 0.00 0.00 0.00 620.001.000000

Base 100.000000 0.00 0.00 0.00 620.00

0.196% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,969,819.680 NHHM Local 100.000000 0.00 0.00 0.00 1,969,819.681.000000

Base 100.000000 0.00 0.00 0.00 1,969,819.68

0.186% 31 Dec 203086199E9B7 10 Jun 2011 10 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

618,433.860 NHHO Local 100.000000 0.00 0.00 0.00 618,433.861.000000

Base 100.000000 0.00 0.00 0.00 618,433.86
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0.180% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,701.420 NHDX Local 100.000000 0.00 0.00 0.00 15,701.421.000000

Base 100.000000 0.00 0.00 0.00 15,701.42

0.219% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

107,820.390 NHDY Local 100.000000 0.00 0.00 0.00 107,820.391.000000

Base 100.000000 0.00 0.00 0.00 107,820.39

0.193% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

928,757.460 NHDZ Local 100.000000 0.00 0.00 0.00 928,757.461.000000

Base 100.000000 0.00 0.00 0.00 928,757.46

0.240% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,083,931.250 NHEM Local 100.000000 0.00 0.00 0.00 1,083,931.251.000000

Base 100.000000 0.00 0.00 0.00 1,083,931.25

0.196% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,487.190 NHEN Local 100.000000 0.00 0.00 0.00 32,487.191.000000

Base 100.000000 0.00 0.00 0.00 32,487.19

0.184% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,524.440 NHFS Local 100.000000 0.00 0.00 0.00 5,524.441.000000

Base 100.000000 0.00 0.00 0.00 5,524.44

0.179% 31 Dec 203086199E9B7 13 Jun 2011 13 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

192,584.290 NHHL Local 100.000000 0.00 0.00 0.00 192,584.291.000000

Base 100.000000 0.00 0.00 0.00 192,584.29
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0.193% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,002,903.070 NHDU Local 100.000000 0.00 0.00 0.00 1,002,903.071.000000

Base 100.000000 0.00 0.00 0.00 1,002,903.07

0.180% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

58,383.590 NHDX Local 100.000000 0.00 0.00 0.00 58,383.591.000000

Base 100.000000 0.00 0.00 0.00 58,383.59

0.190% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

526,097.700 NHDZ Local 100.000000 0.00 0.00 0.00 526,097.701.000000

Base 100.000000 0.00 0.00 0.00 526,097.70

0.193% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,003,490.000 NHEG Local 100.000000 0.00 0.00 0.00 1,003,490.001.000000

Base 100.000000 0.00 0.00 0.00 1,003,490.00

0.184% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

129,866.580 NHEX Local 100.000000 0.00 0.00 0.00 129,866.581.000000

Base 100.000000 0.00 0.00 0.00 129,866.58

0.184% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

829,227.170 NHFS Local 100.000000 0.00 0.00 0.00 829,227.171.000000

Base 100.000000 0.00 0.00 0.00 829,227.17

0.218% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,504.000 NHHJ Local 100.000000 0.00 0.00 0.00 32,504.001.000000

Base 100.000000 0.00 0.00 0.00 32,504.00
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0.196% 31 Dec 203086199E9B7 14 Jun 2011 14 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

912,395.670 NHHM Local 100.000000 0.00 0.00 0.00 912,395.671.000000

Base 100.000000 0.00 0.00 0.00 912,395.67

0.199% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,701,592.090 NHDF Local 100.000000 0.00 0.00 0.00 1,701,592.091.000000

Base 100.000000 0.00 0.00 0.00 1,701,592.09

0.193% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

285,077.360 NHDU Local 100.000000 0.00 0.00 0.00 285,077.361.000000

Base 100.000000 0.00 0.00 0.00 285,077.36

0.196% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

171,908.640 NHEN Local 100.000000 0.00 0.00 0.00 171,908.641.000000

Base 100.000000 0.00 0.00 0.00 171,908.64

0.184% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

274,217.270 NHEX Local 100.000000 0.00 0.00 0.00 274,217.271.000000

Base 100.000000 0.00 0.00 0.00 274,217.27

0.179% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,297,846.770 NHHL Local 100.000000 0.00 0.00 0.00 1,297,846.771.000000

Base 100.000000 0.00 0.00 0.00 1,297,846.77

0.196% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

289,529.210 NHHM Local 100.000000 0.00 0.00 0.00 289,529.211.000000

Base 100.000000 0.00 0.00 0.00 289,529.21
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0.182% 31 Dec 203086199E9B7 15 Jun 2011 15 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

860,128.940 NHHP Local 100.000000 0.00 0.00 0.00 860,128.941.000000

Base 100.000000 0.00 0.00 0.00 860,128.94

0.180% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

147,888.050 NHDX Local 100.000000 0.00 0.00 0.00 147,888.051.000000

Base 100.000000 0.00 0.00 0.00 147,888.05

0.240% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,468,931.500 NHEM Local 100.000000 0.00 0.00 0.00 1,468,931.501.000000

Base 100.000000 0.00 0.00 0.00 1,468,931.50

0.196% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,210,102.160 NHEN Local 100.000000 0.00 0.00 0.00 2,210,102.161.000000

Base 100.000000 0.00 0.00 0.00 2,210,102.16

0.184% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

232,260.770 NHEX Local 100.000000 0.00 0.00 0.00 232,260.771.000000

Base 100.000000 0.00 0.00 0.00 232,260.77

0.203% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

867,645.930 NHEZ Local 100.000000 0.00 0.00 0.00 867,645.931.000000

Base 100.000000 0.00 0.00 0.00 867,645.93

0.196% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

793,759.580 NHFI Local 100.000000 0.00 0.00 0.00 793,759.581.000000

Base 100.000000 0.00 0.00 0.00 793,759.58
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0.184% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

357,654.000 NHFS Local 100.000000 0.00 0.00 0.00 357,654.001.000000

Base 100.000000 0.00 0.00 0.00 357,654.00

0.199% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

480,800.990 NHHM Local 100.000000 0.00 0.00 0.00 480,800.991.000000

Base 100.000000 0.00 0.00 0.00 480,800.99

0.179% 31 Dec 203086199E9B7 16 Jun 2011 16 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,969,215.910 NHHW Local 100.000000 0.00 0.00 0.00 8,969,215.911.000000

Base 100.000000 0.00 0.00 0.00 8,969,215.91

0.174% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,867.250 NHDX Local 100.000000 0.00 0.00 0.00 61,867.251.000000

Base 100.000000 0.00 0.00 0.00 61,867.25

0.184% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,345.530 NHEX Local 100.000000 0.00 0.00 0.00 56,345.531.000000

Base 100.000000 0.00 0.00 0.00 56,345.53

0.155% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

62,618.880 NHEZ Local 100.000000 0.00 0.00 0.00 62,618.881.000000

Base 100.000000 0.00 0.00 0.00 62,618.88

0.193% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

290,574.080 NHHO Local 100.000000 0.00 0.00 0.00 290,574.081.000000

Base 100.000000 0.00 0.00 0.00 290,574.08
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1.000% 31 Dec 203086199E9B7 17 Jun 2011 17 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

309,074.290 NHHV Local 100.000000 0.00 0.00 0.00 309,074.291.000000

Base 100.000000 0.00 0.00 0.00 309,074.29

0.180% 31 Dec 203086199E9B7 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

85,938.990 NHDU Local 100.000000 0.00 0.00 0.00 85,938.991.000000

Base 100.000000 0.00 0.00 0.00 85,938.99

0.174% 31 Dec 203086199E9B7 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,217.430 NHDX Local 100.000000 0.00 0.00 0.00 61,217.431.000000

Base 100.000000 0.00 0.00 0.00 61,217.43

0.218% 31 Dec 203086199E9B7 20 Jun 2011 20 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

57,048.640 NHHJ Local 100.000000 0.00 0.00 0.00 57,048.641.000000

Base 100.000000 0.00 0.00 0.00 57,048.64

0.199% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

74,511.840 NHDF Local 100.000000 0.00 0.00 0.00 74,511.841.000000

Base 100.000000 0.00 0.00 0.00 74,511.84

0.180% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,907.550 NHDU Local 100.000000 0.00 0.00 0.00 28,907.551.000000

Base 100.000000 0.00 0.00 0.00 28,907.55

0.217% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

491,934.110 NHHJ Local 100.000000 0.00 0.00 0.00 491,934.111.000000

Base 100.000000 0.00 0.00 0.00 491,934.11
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0.216% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

584,090.190 NHHM Local 100.000000 0.00 0.00 0.00 584,090.191.000000

Base 100.000000 0.00 0.00 0.00 584,090.19

0.182% 31 Dec 203086199E9B7 21 Jun 2011 21 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

118,897.510 NHHP Local 100.000000 0.00 0.00 0.00 118,897.511.000000

Base 100.000000 0.00 0.00 0.00 118,897.51

0.180% 31 Dec 203086199E9B7 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

174,353.770 NHDU Local 100.000000 0.00 0.00 0.00 174,353.771.000000

Base 100.000000 0.00 0.00 0.00 174,353.77

0.182% 31 Dec 203086199E9B7 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

290,760.460 NHDX Local 100.000000 0.00 0.00 0.00 290,760.461.000000

Base 100.000000 0.00 0.00 0.00 290,760.46

0.217% 31 Dec 203086199E9B7 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.010 NHHJ Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.167% 31 Dec 203086199E9B7 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,333,594.200 NHHL Local 100.000000 0.00 0.00 0.00 3,333,594.201.000000

Base 100.000000 0.00 0.00 0.00 3,333,594.20

0.216% 31 Dec 203086199E9B7 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,193,076.920 NHHM Local 100.000000 0.00 0.00 0.00 1,193,076.921.000000

Base 100.000000 0.00 0.00 0.00 1,193,076.92
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0.192% 31 Dec 203086199E9B7 22 Jun 2011 22 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

156,110.680 NHHO Local 100.000000 0.00 0.00 0.00 156,110.681.000000

Base 100.000000 0.00 0.00 0.00 156,110.68

0.230% 31 Dec 203086199E9B7 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

519,432.500 NHEM Local 100.000000 0.00 0.00 0.00 519,432.501.000000

Base 100.000000 0.00 0.00 0.00 519,432.50

0.174% 31 Dec 203086199E9B7 23 Jun 2011 23 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

115,337.760 NHIB Local 100.000000 0.00 0.00 0.00 115,337.761.000000

Base 100.000000 0.00 0.00 0.00 115,337.76

1.000% 31 Dec 203086199E9B7 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,067,187.540 NHEL Local 100.000000 0.00 0.00 0.00 3,067,187.541.000000

Base 100.000000 0.00 0.00 0.00 3,067,187.54

0.229% 31 Dec 203086199E9B7 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

172,025.000 NHEM Local 100.000000 0.00 0.00 0.00 172,025.001.000000

Base 100.000000 0.00 0.00 0.00 172,025.00

0.196% 31 Dec 203086199E9B7 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,691,852.010 NHEN Local 100.000000 0.00 0.00 0.00 12,691,852.011.000000

Base 100.000000 0.00 0.00 0.00 12,691,852.01

1.000% 31 Dec 203086199E9B7 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

69,364.500 NHHL Local 100.000000 0.00 0.00 0.00 69,364.501.000000

Base 100.000000 0.00 0.00 0.00 69,364.50
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0.180% 31 Dec 203086199E9B7 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,736,446.600 NHHM Local 100.000000 0.00 0.00 0.00 1,736,446.601.000000

Base 100.000000 0.00 0.00 0.00 1,736,446.60

0.192% 31 Dec 203086199E9B7 24 Jun 2011 24 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

128,446.170 NHHO Local 100.000000 0.00 0.00 0.00 128,446.171.000000

Base 100.000000 0.00 0.00 0.00 128,446.17

0.182% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,309.060 NHDX Local 100.000000 0.00 0.00 0.00 37,309.061.000000

Base 100.000000 0.00 0.00 0.00 37,309.06

0.219% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

406,814.550 NHDY Local 100.000000 0.00 0.00 0.00 406,814.551.000000

Base 100.000000 0.00 0.00 0.00 406,814.55

0.190% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,998,332.420 NHDZ Local 100.000000 0.00 0.00 0.00 1,998,332.421.000000

Base 100.000000 0.00 0.00 0.00 1,998,332.42

0.231% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

855,214.500 NHEM Local 100.000000 0.00 0.00 0.00 855,214.501.000000

Base 100.000000 0.00 0.00 0.00 855,214.50

0.185% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

82,218.700 NHEX Local 100.000000 0.00 0.00 0.00 82,218.701.000000

Base 100.000000 0.00 0.00 0.00 82,218.70
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0.184% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,736,160.220 NHFS Local 100.000000 0.00 0.00 0.00 10,736,160.221.000000

Base 100.000000 0.00 0.00 0.00 10,736,160.22

1.000% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

488,590.270 NHHL Local 100.000000 0.00 0.00 0.00 488,590.271.000000

Base 100.000000 0.00 0.00 0.00 488,590.27

0.180% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

202,794.480 NHHO Local 100.000000 0.00 0.00 0.00 202,794.481.000000

Base 100.000000 0.00 0.00 0.00 202,794.48

1.000% 31 Dec 203086199E9B7 27 Jun 2011 27 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

26,267.870 NHHV Local 100.000000 0.00 0.00 0.00 26,267.871.000000

Base 100.000000 0.00 0.00 0.00 26,267.87

0.183% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,737,102.930 NHDM Local 100.000000 0.00 0.00 0.00 1,737,102.931.000000

Base 100.000000 0.00 0.00 0.00 1,737,102.93

0.186% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,650.080 NHDX Local 100.000000 0.00 0.00 0.00 9,650.081.000000

Base 100.000000 0.00 0.00 0.00 9,650.08

0.219% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

229,888.540 NHDY Local 100.000000 0.00 0.00 0.00 229,888.541.000000

Base 100.000000 0.00 0.00 0.00 229,888.54
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0.196% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,748,700.660 NHEN Local 100.000000 0.00 0.00 0.00 8,748,700.661.000000

Base 100.000000 0.00 0.00 0.00 8,748,700.66

0.185% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

223,043.320 NHEX Local 100.000000 0.00 0.00 0.00 223,043.321.000000

Base 100.000000 0.00 0.00 0.00 223,043.32

1.000% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

296,895.670 NHHL Local 100.000000 0.00 0.00 0.00 296,895.671.000000

Base 100.000000 0.00 0.00 0.00 296,895.67

0.174% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

363,678.260 NHIB Local 100.000000 0.00 0.00 0.00 363,678.261.000000

Base 100.000000 0.00 0.00 0.00 363,678.26

0.179% 31 Dec 203086199E9B7 28 Jun 2011 28 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

509,793.540 NHID Local 100.000000 0.00 0.00 0.00 509,793.541.000000

Base 100.000000 0.00 0.00 0.00 509,793.54

0.186% 31 Dec 203086199E9B7 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

186,917.890 NHDX Local 100.000000 0.00 0.00 0.00 186,917.891.000000

Base 100.000000 0.00 0.00 0.00 186,917.89

0.149% 31 Dec 203086199E9B7 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

199,998.330 NHEN Local 100.000000 0.00 0.00 0.00 199,998.331.000000

Base 100.000000 0.00 0.00 0.00 199,998.33
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0.183% 31 Dec 203086199E9B7 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,215,590.150 NHEU Local 100.000000 0.00 0.00 0.00 1,215,590.151.000000

Base 100.000000 0.00 0.00 0.00 1,215,590.15

0.186% 31 Dec 203086199E9B7 29 Jun 2011 29 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

500,229.370 NHHZ Local 100.000000 0.00 0.00 0.00 500,229.371.000000

Base 100.000000 0.00 0.00 0.00 500,229.37

0.160% 31 Dec 203086199E9B7 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

53,044.040 NHEU Local 100.000000 0.00 0.00 0.00 53,044.041.000000

Base 100.000000 0.00 0.00 0.00 53,044.04

0.177% 31 Dec 203086199E9B7 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,969,747.150 NHFS Local 100.000000 0.00 0.00 0.00 1,969,747.151.000000

Base 100.000000 0.00 0.00 0.00 1,969,747.15

0.155% 31 Dec 203086199E9B7 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

449,375.010 NHHM Local 100.000000 0.00 0.00 0.00 449,375.011.000000

Base 100.000000 0.00 0.00 0.00 449,375.01

0.180% 31 Dec 203086199E9B7 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

77,645.680 NHHO Local 100.000000 0.00 0.00 0.00 77,645.681.000000

Base 100.000000 0.00 0.00 0.00 77,645.68

0.186% 31 Dec 203086199E9B7 30 Jun 2011 30 Jun 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

357,185.900 NHIB Local 100.000000 0.00 0.00 0.00 357,185.901.000000

Base 100.000000 0.00 0.00 0.00 357,185.90
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86199E9B7 Total

0.00 0.000.00831,633,753.700 Local 831,633,753.70

Base 0.00 0.00 0.00 831,633,753.70

US DOLLAR  Total

0.00Local831,637,468.490

0.00Base

0.00

0.00

0.00

0.00

831,637,468.49

831,637,468.49

CASH EQUIVALENTS  Total

831,637,468.490
Base 0.00 0.00 0.00 831,637,468.49

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV603185901 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDMINARA RESOURCES LTD

33,692.000 NHEH Local 0.770000 0.00 10.38 0.00 25,932.460.926827

Base 0.830792 0.00 11.20 0.00 27,979.83

COMMON STOCK NPV604199901 27 Apr 2011 02 May 2011 AUD/AU8 0.01UBS SECURITIES ASIA LTDRAMSAY HEALTH CARE LTD

2,562.000 NHEH Local 17.960000 0.00 18.41 0.00 45,995.110.926827

Base 19.377942 0.00 19.86 0.00 49,626.42

COMMON STOCK NPV605991900 27 Apr 2011 02 May 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND SAUSDRILL LTD

79,800.000 NHHV Local 3.523800 0.00 140.60 0.00 281,058.640.926827

Base 3.802004 0.00 151.70 0.00 303,248.22

27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATED

13,080.000 NHEH Local 3.520000 0.00 18.42 0.00 46,023.180.926827

Base 3.797904 0.00 19.87 0.00 49,656.71
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605991900 Total

159.02 0.000.0092,880.000 Local 327,081.82

Base 0.00 171.57 0.00 352,904.93

AUSTRALIAN INFRASTRU607019908 07 Apr 2011 12 Apr 2011 AUD/AU8ITG AUSTRALIA LTD.AUSTRALIAN INFRASTRUCTURE FUND

345,800.000 NHEG Local 1.930100 0.00 1,067.89 0.00 666,360.690.956434

Base 2.018017 0.00 1,116.53 0.00 696,713.72

COMMON STOCK NPV607624004 27 Apr 2011 02 May 2011 AUD/AU8 0.01MERRILL LYNCH PEIRCE FENNER AND SBANK OF QUEENSLAND LTD

31,900.000 NHHV Local 9.861000 0.00 157.28 0.00 314,408.620.926827

Base 10.639526 0.00 169.70 0.00 339,231.18

COMMON STOCK NPV608820007 27 Apr 2011 02 May 2011 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)BEACH ENERGY LTD

83,631.000 NHEH Local 1.015000 0.00 33.95 0.00 84,851.520.926827

Base 1.095134 0.00 36.63 0.00 91,550.55

REIT611796905 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDARDENT LEISURE GROUP

19,199.000 NHEH Local 1.460000 0.00 11.21 0.00 28,019.330.926827

Base 1.575267 0.00 12.10 0.00 30,231.46

COMMON STOCK NPV621486901 26 Apr 2011 26 Apr 2011 AUD/AU8CUSIP CHANGE NON CASHORIGIN ENERGY LTD

11,427.000 NHHJ Local 15.271955 0.00 0.00 0.00 174,512.641.081982

Base 14.114797 0.00 0.00 0.00 161,289.79

MISC. NPV624730909 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDAPA GROUP

4,069.000 NHEH Local 4.300000 0.00 7.00 0.00 17,489.700.926827

Base 4.639485 0.00 7.55 0.00 18,870.51

COMMON STOCK NPV626124903 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDWESTERN AREAS NL

3,180.000 NHEH Local 6.930000 0.00 8.81 0.00 22,028.590.926827

Base 7.477124 0.00 9.51 0.00 23,767.75
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COMMON STOCK NPV629749904 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDIRESS MARKET TECHNOLOGY LTD

4,432.000 NHEH Local 9.190000 0.00 16.29 0.00 40,713.790.926827

Base 9.915551 0.00 17.58 0.00 43,928.14

COMMON STOCK NPV631707007 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDST BARBARA LTD

14,650.000 NHEH Local 2.240000 0.00 13.13 0.00 32,802.870.926827

Base 2.416848 0.00 14.17 0.00 35,392.66

COMMON STOCK NPV634185904 27 Apr 2011 02 May 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND SFLEETWOOD CORPORATION LTD

2,642.000 NHEH Local 11.100000 0.00 11.73 0.00 29,314.470.926827

Base 11.976345 0.00 12.66 0.00 31,628.85

COMMON STOCK NPV634969901 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDFKP PROPERTY GROUP

50,132.000 NHEH Local 0.795000 0.00 15.94 0.00 39,839.000.926827

Base 0.857765 0.00 17.20 0.00 42,984.29

COMMON STOCK NPV639782903 30 May 2011 06 Jun 2011 AUD/AU8REVERSE SPLIT NON CASHOZ MINERALS LTD

309,180.000 NHHJ Local 1.555179 0.00 0.00 0.00 480,830.541.047265

Base 1.484991 0.00 0.00 0.00 459,129.88

COMMON STOCK NPV640566907 27 Apr 2011 02 May 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND SPANORAMIC RESOURCES LTD

121,900.000 NHHV Local 2.030000 0.00 123.73 0.00 247,333.270.926827

Base 2.190269 0.00 133.50 0.00 266,860.23

27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATED

20,757.000 NHEH Local 2.030000 0.00 16.85 0.00 42,119.860.926827

Base 2.190269 0.00 18.18 0.00 45,445.22

640566907 Total

140.58 0.000.00142,657.000 Local 289,453.13

Base 0.00 151.68 0.00 312,305.45
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MISC. NPV651200008 09 Jun 2011 15 Jun 2011 AUD/AU8 0.02UBS AGLEND LEASE GROUP

92,500.000 NHEG Local 8.815900 0.00 1,304.75 0.00 814,166.000.939805

Base 9.380563 0.00 1,388.32 0.00 866,313.76

COMMON STOCK NPV655259901 09 Jun 2011 15 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCSIGMA PHARMACEUTICALS LTD

500,000.000 NHHV Local 0.452300 0.00 135.69 0.00 226,014.310.939805

Base 0.481270 0.00 144.38 0.00 240,490.64

10 Jun 2011 16 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

329,337.000 NHHV Local 0.461800 0.00 91.25 0.00 151,996.570.946387

Base 0.487961 0.00 96.42 0.00 160,607.20

14 Jun 2011 17 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

266,530.000 NHHV Local 0.460000 0.00 73.56 0.00 122,530.240.935454

Base 0.491740 0.00 78.64 0.00 130,984.78

655259901 Total

300.50 0.000.001,095,867.000 Local 500,541.12

Base 0.00 319.44 0.00 532,082.62

REIT NPV656570900 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDABACUS PROPERTY GROUP

8,445.000 NHEH Local 2.200000 0.00 7.43 0.00 18,571.570.926827

Base 2.373690 0.00 8.02 0.00 20,037.80

COMMON STOCK NPV660047903 27 Apr 2011 02 May 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDMONADELPHOUS GROUP LTD

1,670.000 NHEH Local 20.150000 0.00 13.46 0.00 33,637.040.926827

Base 21.740843 0.00 14.52 0.00 36,292.68

COMMON STOCK NPV661779900 01 Apr 2011 AUD/AU8MERGER NON CASHAXA ASIA PACIFIC HOLDINGS

9,428.000 NHHJ Local 8.877180 0.00 0.00 0.00 83,694.061.100242

Base 8.068385 0.00 0.00 0.00 76,068.74
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01 Apr 2011 CANCEL AUD/AU8MERGER NON CASH

-9,428.000 NHHJ Local 8.877180 0.00 0.00 0.00 -83,694.061.100242

Base 8.068385 0.00 0.00 0.00 -76,068.74

01 Apr 2011 01 Apr 2011 AUD/AU8MERGER NON CASH

9,428.000 NHHJ Local 9.564828 0.00 0.00 0.00 90,177.201.089448

Base 8.779516 0.00 0.00 0.00 82,773.28

661779900 Total

0.00 0.000.009,428.000 Local 90,177.20

Base 0.00 0.00 0.00 82,773.28

COMMON STOCK NPV663708006 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDCONSOLIDATED MEDIA HOLDINGS

6,593.000 NHEH Local 2.780000 0.00 7.33 0.00 18,321.210.926827

Base 2.999481 0.00 7.91 0.00 19,767.67

COMMON STOCK NPV665760005 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDOIL SEARCH LTD

3,385.000 NHEH Local 7.190000 0.00 9.74 0.00 24,328.410.926827

Base 7.757651 0.00 10.51 0.00 26,249.14

COMMON STOCK NPV670262906 27 Apr 2011 02 May 2011 AUD/AU8 0.01MERRILL LYNCH PEIRCE FENNER AND SJB HI FI LTD

2,012.000 NHEH Local 19.220000 0.00 15.47 0.00 38,655.170.926827

Base 20.737419 0.00 16.69 0.00 41,707.00

COMMON STOCK NPV671574002 02 Jun 2011 07 Jun 2011 AUD/AU8 0.04MACQUARIEBANK LIMITEDQBE INSURANCE GROUP LTD

60,100.000 NHHP Local 17.695500 0.00 2,127.00 0.00 1,061,372.550.941797

Base 18.789081 0.00 2,258.45 0.00 1,126,965.31

COMMON STOCK NPV672630902 27 Apr 2011 02 May 2011 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)CHALLENGER LTD

8,405.000 NHEH Local 4.810000 0.00 16.17 0.00 40,411.880.926827

Base 5.189750 0.00 17.45 0.00 43,602.40
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COMMON STOCK NPV678385907 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDSEVEN GROUP HOLDINGS LTD

3,604.000 NHEH Local 9.280000 0.00 13.38 0.00 33,431.740.926827

Base 10.012656 0.00 14.44 0.00 36,071.18

COMMON STOCK NPV695757005 09 Jun 2011 15 Jun 2011 AUD/AU8 0.03UBS AGILUKA RESOURCES LTD

130,100.000 NHEG Local 17.028100 0.00 3,544.57 0.00 2,211,811.240.939805

Base 18.118759 0.00 3,771.60 0.00 2,353,478.90

COMMON STOCK NPV696374909 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDMOUNT GIBSON IRON LTD

42,902.000 NHEH Local 1.945000 0.00 33.38 0.00 83,411.010.926827

Base 2.098558 0.00 36.02 0.00 89,996.31

COMMON STOCK NPV698123908 02 Jun 2011 07 Jun 2011 AUD/AU8 0.03G TRADE SERVICES LTDWOOLWORTHS LTD

42,000.000 NHHP Local 27.044100 0.00 1,135.86 0.00 1,134,716.340.941797

Base 28.715424 0.00 1,206.06 0.00 1,204,841.74

COMMON STOCK918GLS903 21 Apr 2011 24 May 2011 AUD/AU827 NEW TO ORD NON CASHLEIGHTON HOLDINGS LTD

655.000 NHHJ Local 22.500000 0.00 0.00 0.00 14,737.500.950390

Base 23.674489 0.00 0.00 0.00 15,506.79

EXP 06MAY2011983WTQ904 05 May 2011 AUD/AU8LAPSED RIGHTSLEIGHTON HOLDINGS LTD NON RTS

654.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.926655

Base 0.000000 0.00 0.00 0.00 0.00

05 May 2011 CANCEL AUD/AU8LAPSED RIGHTS

-654.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.926655

Base 0.000000 0.00 0.00 0.00 0.00

05 May 2011 25 May 2011 AUD/AU820 LAPSED RIGHTS

654.000 NHHJ Local 0.000305 0.00 0.00 0.00 0.200.939805

Base 0.000325 0.00 0.00 0.00 0.21
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983WTQ904 Total

0.00 0.000.00654.000 Local 0.20

Base 0.00 0.00 0.00 0.21

RIGHTS EXP 03MAY2011987XWS900 03 May 2011 AUD/AU8LAPSED RIGHTSSOUTHERN CROSS MEDIA GROUP RTS

104,228.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.908800

Base 0.000000 0.00 0.00 0.00 0.00

03 May 2011 CANCEL AUD/AU8LAPSED RIGHTS

-104,228.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.908800

Base 0.000000 0.00 0.00 0.00 0.00

03 May 2011 31 May 2011 AUD/AU828 LAPSED RIGHTS

104,228.000 NHHV Local 0.010000 0.00 0.00 0.00 1,042.280.915625

Base 0.010922 0.00 0.00 0.00 1,138.33

987XWS900 Total

0.00 0.000.00104,228.000 Local 1,042.28

Base 0.00 0.00 0.00 1,138.33

COMMON STOCK NPV99QCKA905 01 Apr 2011 AUD/AU8NEW TO ORD NON CASHAMP LTD NEW SHARES

6,882.000 NHHJ Local 9.614899 0.00 0.00 0.00 66,169.741.089448

Base 8.825476 0.00 0.00 0.00 60,736.93

01 Apr 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-6,882.000 NHHJ Local 9.614899 0.00 0.00 0.00 -66,169.741.089448

Base 8.825476 0.00 0.00 0.00 -60,736.93

01 Apr 2011 01 Apr 2011 AUD/AU8NEW TO ORD NON CASH

6,882.000 NHHJ Local 9.614899 0.00 0.00 0.00 66,169.741.089448

Base 8.825476 0.00 0.00 0.00 60,736.93



Prepared by State StreetPage 903

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

99QCKA905 Total

0.00 0.000.006,882.000 Local 66,169.74

Base 0.00 0.00 0.00 60,736.93

NPV UNITSB01WT6904 27 Apr 2011 02 May 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDDUET GROUP

12,104.000 NHEH Local 1.695000 0.00 8.21 0.00 20,508.070.926827

Base 1.828820 0.00 8.86 0.00 22,127.18

COMMON STOCK NPVB0498J907 27 Apr 2011 02 May 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND SNAVITAS LTD

8,485.000 NHEH Local 4.280000 0.00 14.53 0.00 36,301.270.926827

Base 4.617906 0.00 15.68 0.00 39,167.26

MISC. NPVB04C8F908 27 Apr 2011 02 May 2011 AUD/AU8CSFB AUSTRALIA EQUITIES LTDCONNECTEAST GROUP

67,998.000 NHEH Local 0.470000 0.00 12.78 0.00 31,946.280.926827

Base 0.507107 0.00 13.79 0.00 34,468.44

COMMON STOCKB04SF4900 09 Jun 2011 15 Jun 2011 AUD/AU8 0.01GOLDMAN SACHS + COMESOBLAST LTD

71,700.000 NHEG Local 8.555600 0.00 981.50 0.00 612,455.020.939805

Base 9.103591 0.00 1,044.37 0.00 651,683.08

COMMON STOCKB17ZL5909 09 Jun 2011 15 Jun 2011 AUD/AU8 0.02GOLDMAN SACHS + COMINERAL RESOURCES LTD

30,700.000 NHEG Local 11.794000 0.00 579.32 0.00 361,496.480.939805

Base 12.549412 0.00 616.43 0.00 384,650.52

10 Jun 2011 16 Jun 2011 AUD/AU8 0.02GOLDMAN SACHS + CO

40,200.000 NHEG Local 11.882400 0.00 764.28 0.00 476,908.200.946387

Base 12.555540 0.00 807.58 0.00 503,925.14

27 Apr 2011 02 May 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

7,536.000 NHEH Local 12.300000 0.00 37.08 0.00 92,655.720.926827

Base 13.271085 0.00 40.01 0.00 99,970.89
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

B17ZL5909 Total

1,380.68 0.000.0078,436.000 Local 931,060.40

Base 0.00 1,464.02 0.00 988,546.55

COMMON STOCK NPVB1978V907 27 Apr 2011 02 May 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND SEMECO HOLDINGS LTD

367,900.000 NHHV Local 1.173700 0.00 215.90 0.00 431,588.330.926827

Base 1.266364 0.00 232.95 0.00 465,662.23

COMMON STOCK NPVB23XW7900 29 Apr 2011 04 May 2011 AUD/AU8UBS SECURITIES ASIA LTDNRW HOLDINGS LTD

180,345.000 NHHV Local 2.698200 0.00 243.30 0.00 486,363.580.914369

Base 2.950887 0.00 266.09 0.00 531,911.71

05 May 2011 10 May 2011 AUD/AU8UBS SECURITIES ASIA LTD

99,754.000 NHHV Local 2.669100 0.00 133.13 0.00 266,120.270.939805

Base 2.840057 0.00 141.66 0.00 283,165.41

06 May 2011 11 May 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

14,201.000 NHHV Local 2.665300 0.00 18.92 0.00 37,831.010.929238

Base 2.868264 0.00 20.36 0.00 40,711.86

27 Jun 2011 30 Jun 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

73,483.000 NHHV Local 2.683800 0.00 118.33 0.00 197,095.340.958038

Base 2.801350 0.00 123.51 0.00 205,728.10

B23XW7900 Total

513.68 0.000.00367,783.000 Local 987,410.20

Base 0.00 551.62 0.00 1,061,517.08

COMMON STOCKB3QRPV901 09 Jun 2011 10 Jun 2011 AUD/AU8NEW TO ORD NON CASHOZ MINERALS LTD NPV DFD

30,918.000 NHHJ Local 15.551799 0.00 0.00 0.00 480,830.541.047265

Base 14.849921 0.00 0.00 0.00 459,129.88



Prepared by State StreetPage 905

Sales Report by Report Date
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCKB3SDQN907 28 Mar 2011 CANCEL AUD/AU8NEW TO ORD NON CASHORIGIN ENERGY LTD

-11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 -148,551.001.005076

Base 12.934345 0.00 0.00 0.00 -147,800.76

06 Apr 2011 06 Apr 2011 AUD/AU8CUSIP CHANGE NON CASH

11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 148,551.001.005076

Base 12.934345 0.00 0.00 0.00 147,800.76

02 May 2011 02 May 2011 AUD/AU8CUSIP CHANGE NON CASH

11,427.000 NHHJ Local 15.271955 0.00 0.00 0.00 174,512.641.081982

Base 14.114797 0.00 0.00 0.00 161,289.79

B3SDQN907 Total

0.00 0.000.0011,427.000 Local 174,512.64

Base 0.00 0.00 0.00 161,289.79

AUSTRALIAN DOLLAR  Total

0.00Local3,788,214.000

0.00Base

0.00

0.00

13,327.94

14,168.66

12,511,749.23

13,158,688.95

BRAZILIAN REAL

COMMON STOCK NPV283214005 01 Apr 2011 06 Apr 2011 BRL/BR3 0.03BANCO SANTANDER CENTRAL HISPANOSOUZA CRUZ SA

900.000 NHHP Local 17.009000 0.00 38.27 0.00 15,269.831.615950

Base 10.525697 0.00 23.68 0.00 9,449.44

04 Apr 2011 07 Apr 2011 BRL/BR3 0.03BANCO ITAU SA

1,800.000 NHHP Local 17.000100 0.00 76.50 0.00 30,523.681.610200

Base 10.557757 0.00 47.51 0.00 18,956.45

05 Apr 2011 08 Apr 2011 BRL/BR3 0.03BANCO ITAU SA

39,200.000 NHHP Local 16.950000 0.00 1,661.10 0.00 662,778.901.609050

Base 10.534166 0.00 1,032.35 0.00 411,906.96
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

06 Apr 2011 11 Apr 2011 BRL/BR3 0.03BANCO ITAU SA

1,300.000 NHHP Local 16.950000 0.00 55.09 0.00 21,979.911.602150

Base 10.579534 0.00 34.39 0.00 13,719.01

14 Apr 2011 19 Apr 2011 BRL/BR3 0.03BANCO ITAU SA

6,200.000 NHHP Local 16.967500 0.00 263.00 0.00 104,935.501.583000

Base 10.718572 0.00 166.14 0.00 66,289.01

283214005 Total

2,093.96 0.000.0049,400.000 Local 835,487.82

Base 0.00 1,304.07 0.00 520,320.87

EXP 01JUN11977KKJ903 30 May 2011 10 Jun 2011 BRL/BR3RIGHTS EXERCISEDITAUSA INVESTIMENTOS RTS

1,221.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.595850

Base 0.000000 0.00 0.00 0.00 0.00

RTS 15JUN2011977NSD902 13 Jun 2011 15 Jun 2011 BRL/BR3RIGHTS EXERCISEDCETIP SA BALCAO

2,962.000 NHHP Local 0.000000 0.00 0.00 0.00 0.001.589950

Base 0.000000 0.00 0.00 0.00 0.00

RIGHTS EXP 02JUN11987MMD908 30 May 2011 01 Jun 2011 BRL/BR3RIGHTS EXERCISEDCIA DE BEBIDAS DAS AME PREF

201.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.595850

Base 0.000000 0.00 0.00 0.00 0.00

PREFERENCEB07C7D901 08 Jun 2011 13 Jun 2011 BRL/BR3MERGER NON CASHVIVO PARTICIPACOES SA PREF

3,010.000 NHHJ Local 45.172790 0.00 0.00 0.00 135,970.101.796679

Base 25.142382 0.00 0.00 0.00 75,678.57

EXP 12MAY2011B3T45H902 10 May 2011 12 May 2011 BRL/BR3RIGHTS EXERCISEDTIM PARTICIPACOES SA RTS PREF

17.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.622150

Base 0.000000 0.00 0.00 0.00 0.00
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Sales Report by Report Date
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCKB4624C901 13 May 2011 18 May 2011 BRL/BR3CONVERSION NON CASHTIM PARTICIPACOES SA

17.000 NHHJ Local 7.061176 0.00 0.00 0.00 120.041.622162

Base 4.352941 0.00 0.00 0.00 74.00

COMMON STOCKB56K92905 15 Jun 2011 17 Jun 2011 BRL/BR3CONVERSION NON CASHB2W COM GLOBAL DO VAREJO RCP

3,607.000 NHHJ Local 21.620000 0.00 0.00 0.00 77,983.341.582833

Base 13.659055 0.00 0.00 0.00 49,268.21

COMMON STOCK BRL1.B614LY900 30 May 2011 02 Jun 2011 BRL/BR3REVERSE SPLIT NON CASHCIELO SA

57,666.000 NHHJ Local 12.510624 0.00 0.00 0.00 721,437.651.785885

Base 7.005278 0.00 0.00 0.00 403,966.39

EXP 26APR11B63C8R900 20 Apr 2011 26 Apr 2011 BRL/BR3RIGHTS EXERCISEDB2W COM GLOBAL DO VAREJO RTS

3,172.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.579300

Base 0.000000 0.00 0.00 0.00 0.00

BRAZILIAN REAL  Total

0.00Local121,273.000

0.00Base

0.00

0.00

2,093.96

1,304.07

1,770,998.95

1,049,308.04

CANADIAN DOLLAR

COMMON STOCK NPV046789954 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYATCO LTD  CLASS I

1,200.000 NHEG Local 57.531700 0.00 48.00 0.00 68,990.040.954100

Base 60.299445 0.00 50.31 0.00 72,309.02

26 Apr 2011 29 Apr 2011 CAD/CAN 0.03MERRILL LYNCH PEIRCE FENNER AND S

2,700.000 NHHV Local 57.950000 0.00 78.23 0.00 156,386.770.950750

Base 60.951880 0.00 82.28 0.00 164,487.79

27 Apr 2011 02 May 2011 CAD/CAN 0.03MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 57.767500 0.00 115.54 0.00 230,954.460.954950

Base 60.492696 0.00 120.99 0.00 241,849.79
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

046789954 Total

241.77 0.000.007,900.000 Local 456,331.27

Base 0.00 253.58 0.00 478,646.60

COMMON STOCK NPV146900956 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYCASCADES INC

5,800.000 NHEG Local 7.068800 0.00 232.00 0.00 40,767.040.954100

Base 7.408867 0.00 243.16 0.00 42,728.27

COMMON STOCK NPV152006953 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYCENTERRA GOLD INC

900.000 NHEG Local 17.704400 0.00 36.00 0.00 15,897.960.954100

Base 18.556126 0.00 37.73 0.00 16,662.78

UNIT16387P954 01 Apr 2011 06 Apr 2011 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLCCHEMTRADE LOGISTICS INCOM FD

3,300.000 NHHV Local 13.771500 0.00 22.72 0.00 45,423.230.962950

Base 14.301366 0.00 23.59 0.00 47,170.91

25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

1,500.000 NHEG Local 14.388700 0.00 60.00 0.00 21,523.050.954100

Base 15.080914 0.00 62.89 0.00 22,558.48

16387P954 Total

82.72 0.000.004,800.000 Local 66,946.28

Base 0.00 86.48 0.00 69,729.39

COMMON STOCK NPV182873950 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYCLAUDE RESOURCES INC

12,700.000 NHEG Local 2.305800 0.00 508.00 0.00 28,775.660.954100

Base 2.416728 0.00 532.44 0.00 30,160.00

COMMON STOCK NPV19238T100 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYCOGECO INC

400.000 NHEG Local 42.550000 0.00 16.00 0.00 17,004.000.954100

Base 44.597002 0.00 16.77 0.00 17,822.03
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COMMON STOCK21037X100 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYCONSTELLATION SOFTWARE INC

900.000 NHEG Local 69.583300 0.00 36.00 0.00 62,588.970.954100

Base 72.930825 0.00 37.73 0.00 65,600.01

COMMON STOCK NPV264901950 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYDUNDEE CORP  CL A

3,100.000 NHEG Local 24.784800 0.00 124.00 0.00 76,708.880.954100

Base 25.977151 0.00 129.97 0.00 80,399.20

REIT NPV302251954 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYEXTENDICARE REAL ESTATE INVE

3,300.000 NHEG Local 12.913300 0.00 132.00 0.00 42,481.890.954100

Base 13.534535 0.00 138.35 0.00 44,525.62

COMMON STOCK NPV32076V954 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYFIRST MAJESTIC SILVER CORP

1,900.000 NHEG Local 21.451100 0.00 76.00 0.00 40,681.090.954100

Base 22.483073 0.00 79.66 0.00 42,638.18

COMMON STOCK NPV36467T957 14 Jun 2011 14 Jun 2011 CAD/CANCUSIP CHANGE NON CASHGAMMON GOLD INC

80,400.000 NHEG Local 9.280379 0.00 0.00 0.00 746,142.550.970135

Base 9.566071 0.00 0.00 0.00 769,112.15

COMMON STOCK380134957 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYGMP CAPITAL INC

2,800.000 NHEG Local 15.043900 0.00 112.00 0.00 42,010.920.954100

Base 15.767634 0.00 117.39 0.00 44,031.99

COMMON STOCK NPV436913958 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYHOME CAPITAL GROUP INC

400.000 NHEG Local 57.355000 0.00 16.00 0.00 22,926.000.954100

Base 60.114244 0.00 16.77 0.00 24,028.93

09 Jun 2011 14 Jun 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

8,100.000 NHEG Local 52.146900 0.00 324.00 0.00 422,065.890.973300

Base 53.577417 0.00 332.89 0.00 433,644.19
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436913958 Total

340.00 0.000.008,500.000 Local 444,991.89

Base 0.00 349.66 0.00 457,673.12

COMMON STOCK NPV51925D957 27 Apr 2011 02 May 2011 CAD/CAN 0.03MERRILL LYNCH PEIRCE FENNER AND SLAURENTIAN BANK OF CANADA

4,400.000 NHHV Local 50.306400 0.00 110.67 0.00 221,237.490.954950

Base 52.679617 0.00 115.89 0.00 231,674.42

COMMON STOCK NPV550372957 27 Apr 2011 02 May 2011 CAD/CANMERRILL LYNCH PEIRCE FENNER AND SLUNDIN MINING CORP

58,000.000 NHHV Local 8.400000 0.00 243.60 0.00 486,956.400.954950

Base 8.796272 0.00 255.09 0.00 509,928.69

COMMON STOCK NPV61945Q102 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYMOSAID TECHNOLOGIES INC

500.000 NHEG Local 30.844000 0.00 20.00 0.00 15,402.000.954100

Base 32.327848 0.00 20.96 0.00 16,142.96

12 May 2011 17 May 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

700.000 NHEG Local 30.271400 0.00 28.00 0.00 21,161.980.965650

Base 31.348211 0.00 29.00 0.00 21,914.75

13 May 2011 18 May 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

1,500.000 NHEG Local 29.932800 0.00 60.00 0.00 44,839.200.970800

Base 30.833127 0.00 61.80 0.00 46,187.89

16 May 2011 19 May 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

1,600.000 NHEG Local 30.345100 0.00 64.00 0.00 48,488.160.970200

Base 31.277159 0.00 65.97 0.00 49,977.49

17 May 2011 20 May 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

2,400.000 NHEG Local 29.837300 0.00 96.00 0.00 71,513.520.977300

Base 30.530339 0.00 98.23 0.00 73,174.58
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Base Currency: USD - US DOLLAR

18 May 2011 24 May 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

3,500.000 NHEG Local 29.889700 0.00 140.00 0.00 104,473.950.972250

Base 30.742813 0.00 144.00 0.00 107,455.85

61945Q102 Total

408.00 0.000.0010,200.000 Local 305,878.81

Base 0.00 419.96 0.00 314,853.52

COMMON STOCK74022D936 27 Apr 2011 02 May 2011 CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SPRECISION DRILLING CORP

191,600.000 NHHV Local 14.249900 0.00 1,365.14 0.00 2,728,915.700.954950

Base 14.922143 0.00 1,429.54 0.00 2,857,652.97

COMMON STOCK NPV823901954 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYSHERRITT INTERNATIONAL CORP

8,100.000 NHEG Local 7.601600 0.00 324.00 0.00 61,248.960.954100

Base 7.967299 0.00 339.59 0.00 64,195.54

COMMON STOCK NPV87971M962 17 Mar 2011 17 Mar 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHTELUS CORP

200.000 NHHJ Local 46.815000 0.00 0.00 0.00 9,363.000.975850

Base 47.973550 0.00 0.00 0.00 9,594.71

COMMON STOCK NPV89154B953 26 Apr 2011 29 Apr 2011 CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STOTAL ENERGY SERVICES INC

8,600.000 NHHV Local 15.852600 0.00 68.17 0.00 136,264.190.950750

Base 16.673784 0.00 71.70 0.00 143,322.84

27 Apr 2011 02 May 2011 CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND S

8,000.000 NHHV Local 15.949500 0.00 63.80 0.00 127,532.200.954950

Base 16.701922 0.00 66.81 0.00 133,548.56

89154B953 Total

131.97 0.000.0016,600.000 Local 263,796.39

Base 0.00 138.51 0.00 276,871.40
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COMMON STOCK NPV893662957 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYTRANSGLOBE ENERGY CORP

3,000.000 NHEG Local 13.230300 0.00 120.00 0.00 39,570.900.954100

Base 13.866785 0.00 125.77 0.00 41,474.58

COMMON STOCK NPV89366H954 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYTRANSFORCE INC

4,100.000 NHEG Local 12.614100 0.00 164.00 0.00 51,553.810.954100

Base 13.220941 0.00 171.89 0.00 54,033.97

27 Apr 2011 02 May 2011 CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND S

14,000.000 NHHV Local 13.024700 0.00 91.17 0.00 182,254.630.954950

Base 13.639143 0.00 95.47 0.00 190,852.54

89366H954 Total

255.17 0.000.0018,100.000 Local 233,808.44

Base 0.00 267.36 0.00 244,886.51

COMMON STOCK NPV930783956 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYWAJAX CORP

1,200.000 NHEG Local 39.066700 0.00 48.00 0.00 46,832.040.954100

Base 40.946127 0.00 50.31 0.00 49,085.04

COMMON STOCK NPV952845956 25 Apr 2011 28 Apr 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYWEST FRASER TIMBER CO LTD

900.000 NHEG Local 53.126700 0.00 36.00 0.00 47,778.030.954100

Base 55.682528 0.00 37.73 0.00 50,076.54

CANADIAN DOLLAR  Total

0.00Local445,700.000

0.00Base

0.00

0.00

4,979.04

5,202.67

6,526,714.56

6,810,023.26

DANISH KRONE

COMMON STOCK DKK10.522157908 01 Apr 2011 06 Apr 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCHAURIGA INDUSTRIES B

3,600.000 NHHV Local 92.000000 0.00 165.60 0.00 331,034.405.246500

Base 17.535500 0.00 31.56 0.00 63,096.24
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Trd Date
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 Apr 2011 07 Apr 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCH

600.000 NHHV Local 94.500000 0.00 28.35 0.00 56,671.655.244300

Base 18.019564 0.00 5.41 0.00 10,806.33

05 Apr 2011 08 Apr 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCH

200.000 NHHV Local 94.500000 0.00 9.45 0.00 18,890.555.237950

Base 18.041409 0.00 1.80 0.00 3,606.48

06 Apr 2011 11 Apr 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCH

3,328.000 NHHV Local 94.500000 0.00 157.25 0.00 314,338.755.203000

Base 18.162599 0.00 30.22 0.00 60,414.90

07 Apr 2011 12 Apr 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCH

3,279.000 NHHV Local 94.000000 0.00 154.11 0.00 308,071.895.219500

Base 18.009388 0.00 29.53 0.00 59,023.26

522157908 Total

514.76 0.000.0011,007.000 Local 1,029,007.24

Base 0.00 98.52 0.00 196,947.21

COMMON STOCK DKK10.579714908 27 Apr 2011 02 May 2011 DKK/DK2 0.05CABRERA CAPITAL MARKETS LLCTOPDANMARK A/S

256.000 NHEH Local 921.500000 0.00 64.87 0.00 235,839.135.086400

Base 181.169393 0.00 12.75 0.00 46,366.61

COMMON STOCK DKK20.705707909 26 Apr 2011 29 Apr 2011 DKK/DK2 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXTHRANE + THRANE A/S

900.000 NHEG Local 249.433300 0.00 359.18 0.00 224,130.795.098750

Base 48.920481 0.00 70.44 0.00 43,957.99

COMMON STOCK DKK1.707752903 27 Apr 2011 02 May 2011 DKK/DK2 0.13PERSHING LLCNOVO NORDISK A/S B

22,272.000 NHHP Local 636.950200 0.00 14,186.15 0.00 14,171,968.705.086400

Base 125.226132 0.00 2,789.04 0.00 2,786,247.39



Prepared by State StreetPage 914

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price
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COMMON STOCKB68JVQ906 12 Apr 2011 12 Apr 2011 DKK/DK2NEW TO ORD NON CASHDANSKE BANK AS NEW

8,960.000 NHHJ Local 86.000000 0.00 0.00 0.00 770,560.005.287200

Base 16.265699 0.00 0.00 0.00 145,740.66

DANISH KRONE  Total

0.00Local43,395.000

0.00Base

0.00

0.00

15,124.96

2,970.75

16,431,505.86

3,219,259.86

EURO CURRENCY

AUSTRIA

COMMON STOCK471991000 15 Apr 2011 20 Apr 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLCRHI AG

2,373.000 NHEH Local 23.967000 0.00 28.44 0.00 56,845.250.692425

Base 34.613135 0.00 41.07 0.00 82,095.89

18 Apr 2011 21 Apr 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLC

3,808.000 NHEH Local 23.537201 0.00 44.81 0.00 89,584.850.703606

Base 33.452246 0.00 63.69 0.00 127,322.46

19 Apr 2011 26 Apr 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLC

1,921.000 NHEH Local 23.234498 0.00 22.32 0.00 44,611.150.698300

Base 33.272946 0.00 31.96 0.00 63,885.36

20 Apr 2011 27 Apr 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLC

3,125.000 NHEH Local 23.921402 0.00 37.38 0.00 74,717.000.689037

Base 34.717152 0.00 54.25 0.00 108,436.85

471991000 Total

132.95 0.000.0011,227.000 Local 265,758.25

Base 0.00 190.97 0.00 381,740.56
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COMMON STOCK NPVB13WZ2902 26 Apr 2011 29 Apr 2011 EUR/AT2 0.06CHICAGO ANALYTIC TRADING COMPANYZUMTOBEL AG

1,600.000 NHEG Local 24.422500 0.00 62.52 0.00 39,013.480.683831

Base 35.714233 0.00 91.43 0.00 57,051.35

26 Apr 2011 29 Apr 2011 EUR/AT2 0.02MERRILL LYNCH INTERNATIONAL

7,600.000 NHHV Local 24.472100 0.00 92.99 0.00 185,894.970.683831

Base 35.786766 0.00 135.98 0.00 271,843.44

26 Apr 2011 29 Apr 2011 EUR/AT2 0.03J.P. MORGAN CLEARING CORP.

7,000.000 NHHV Local 24.545000 0.00 120.27 0.00 171,694.730.683831

Base 35.893371 0.00 175.88 0.00 251,077.72

24 May 2011 27 May 2011 EUR/AT2 0.01MERRILL LYNCH INTERNATIONAL

500.000 NHHV Local 21.758600 0.00 4.35 0.00 10,874.950.708868

Base 30.694854 0.00 6.14 0.00 15,341.29

31 May 2011 06 Jun 2011 EUR/AT2 0.01INVESTMENT TECHNOLOGY GROUP LTD

904.000 NHHV Local 21.803300 0.00 7.88 0.00 19,702.300.695652

Base 31.342252 0.00 11.33 0.00 28,322.06

03 Jun 2011 08 Jun 2011 EUR/AT2 0.02UBS AG

500.000 NHHV Local 21.505700 0.00 5.38 0.00 10,747.470.684767

Base 31.405865 0.00 7.86 0.00 15,695.08

14 Jun 2011 17 Jun 2011 EUR/AT2 0.02J.P. MORGAN CLEARING CORP.

4,096.000 NHHV Local 20.510000 0.00 58.81 0.00 83,950.150.690894

Base 29.686175 0.00 85.12 0.00 121,509.45

15 Jun 2011 20 Jun 2011 EUR/AT2 0.01CREDIT SUISSE SECURITIES (EUROPE) L

600.000 NHHV Local 20.690500 0.00 6.21 0.00 12,408.090.703210

Base 29.422932 0.00 8.83 0.00 17,644.93

16 Jun 2011 21 Jun 2011 EUR/AT2 0.01CREDIT SUISSE SECURITIES (EUROPE) L

864.000 NHHV Local 20.777303 0.00 8.98 0.00 17,942.610.706464

Base 29.410279 0.00 12.71 0.00 25,397.77
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17 Jun 2011 22 Jun 2011 EUR/AT2 0.01CREDIT SUISSE SECURITIES (EUROPE) L

3,236.000 NHHV Local 20.677600 0.00 33.46 0.00 66,879.250.698056

Base 29.621692 0.00 47.93 0.00 95,807.86

21 Jun 2011 27 Jun 2011 EUR/AT2 0.02CREDIT SUISSE SECURITIES (EUROPE) L

800.000 NHHV Local 20.950100 0.00 8.38 0.00 16,751.700.694444

Base 30.168163 0.00 12.07 0.00 24,122.46

24 Jun 2011 29 Jun 2011 EUR/AT2 0.02J.P. MORGAN CLEARING CORP.

1,700.000 NHHV Local 20.015000 0.00 23.82 0.00 34,001.680.704821

Base 28.397281 0.00 33.80 0.00 48,241.58

27 Jun 2011 30 Jun 2011 EUR/AT2 0.02J.P. MORGAN CLEARING CORP.

600.000 NHHV Local 19.502500 0.00 8.19 0.00 11,693.310.700182

Base 27.853472 0.00 11.70 0.00 16,700.39

27 Apr 2011 02 May 2011 EUR/AT2 0.01CABRERA CAPITAL MARKETS LLC

492.000 NHEH Local 24.225000 0.00 3.28 0.00 11,915.420.682198

Base 35.510218 0.00 4.81 0.00 17,466.22

B13WZ2902 Total

444.52 0.000.0030,492.000 Local 693,470.11

Base 0.00 645.59 0.00 1,006,221.60

41,719.000

0.00

0.00

836.56

577.47

0.00

0.00 959,228.36

1,387,962.16

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPV470409905 26 Apr 2011 29 Apr 2011 EUR/BE5 0.04MERRILL LYNCH INTERNATIONALBARCO (NEW) N.V.

2,100.000 NHHV Local 58.037300 0.00 60.94 0.00 121,817.390.683831

Base 84.870823 0.00 89.12 0.00 178,139.61
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Base Currency: USD - US DOLLAR

27 Apr 2011 02 May 2011 EUR/BE5 0.04MERRILL LYNCH INTERNATIONAL

2,000.000 NHHV Local 58.199800 0.00 58.20 0.00 116,341.400.682198

Base 85.312182 0.00 85.31 0.00 170,539.05

470409905 Total

119.14 0.000.004,100.000 Local 238,158.79

Base 0.00 174.43 0.00 348,678.66

COMMON STOCK481174902 26 Apr 2011 29 Apr 2011 EUR/BE5 0.16CHICAGO ANALYTIC TRADING COMPANYSIPEF NV

300.000 NHEG Local 70.160200 0.00 33.68 0.00 21,014.380.683831

Base 102.598742 0.00 49.25 0.00 30,730.37

09 Jun 2011 14 Jun 2011 EUR/BE5 0.15UBS AG

1,314.000 NHEG Local 64.884500 0.00 136.41 0.00 85,121.820.688113

Base 94.293379 0.00 198.24 0.00 123,703.26

10 Jun 2011 15 Jun 2011 EUR/BE5 0.15UBS AG

3,386.000 NHEG Local 64.528901 0.00 349.59 0.00 218,145.270.696427

Base 92.657093 0.00 501.98 0.00 313,234.94

481174902 Total

519.68 0.000.005,000.000 Local 324,281.47

Base 0.00 749.47 0.00 467,668.57

COMMON STOCK NPV582743902 27 Apr 2011 02 May 2011 EUR/BE5 0.07CABRERA CAPITAL MARKETS LLCBEKAERT NV

2,454.000 NHHV Local 83.770200 0.00 123.34 0.00 205,448.730.682198

Base 122.794555 0.00 180.80 0.00 301,157.04

COMMON STOCK595527904 18 Apr 2011 21 Apr 2011 EUR/BE5 0.02CABRERA CAPITAL MARKETS LLCOMEGA PHARMA

4,316.000 NHEH Local 32.937799 0.00 71.08 0.00 142,088.460.703606

Base 46.812846 0.00 101.02 0.00 201,943.22
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27 Apr 2011 02 May 2011 EUR/BE5 0.01CABRERA CAPITAL MARKETS LLC

563.000 NHEH Local 34.800000 0.00 5.39 0.00 19,587.010.682198

Base 51.011583 0.00 7.90 0.00 28,711.62

595527904 Total

76.47 0.000.004,879.000 Local 161,675.47

Base 0.00 108.92 0.00 230,654.84

COMMON STOCK737006908 26 Apr 2011 29 Apr 2011 EUR/BE5 0.03CHICAGO ANALYTIC TRADING COMPANYMELEXIS NV

2,600.000 NHEG Local 12.534500 0.00 52.14 0.00 32,537.560.683831

Base 18.329821 0.00 76.25 0.00 47,581.29

COMMON STOCK NPVACI00DRF4 27 Apr 2011 02 May 2011 EUR/BE5 0.03LOOP CAPITAL MARKETS LLCS.A. D IETEREN N.V.

730.000 NHEH Local 47.290000 0.00 17.26 0.00 34,504.440.682198

Base 69.320051 0.00 25.30 0.00 50,578.34

19,763.000

0.00

0.00

1,315.17

908.03

0.00

0.00 996,606.46

1,446,318.74

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV402400006 27 Apr 2011 02 May 2011 EUR/FI2CABRERA CAPITAL MARKETS LLCAMER SPORTS OYJ A SHS

1,073.000 NHEH Local 9.670000 0.00 2.85 0.00 10,373.060.682198

Base 14.174770 0.00 4.18 0.00 15,205.35

COMMON STOCK444747000 27 Apr 2011 02 May 2011 EUR/FI2CABRERA CAPITAL MARKETS LLCHUHTAMAKI OYJ

1,306.000 NHEH Local 9.440000 0.00 3.39 0.00 12,325.250.682198

Base 13.837625 0.00 4.97 0.00 18,066.97

COMMON STOCK NPV451361901 27 Apr 2011 02 May 2011 EUR/FI2CABRERA CAPITAL MARKETS LLCKEMIRA OYJ

4,024.000 NHEH Local 11.730000 0.00 12.98 0.00 47,188.540.682198

Base 17.194422 0.00 19.03 0.00 69,171.33
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COMMON STOCK EUR1.7507143907 24 May 2011 27 May 2011 EUR/FI2INVESTMENT TECHNOLOGY GROUP LTDM REAL OYJ B SHARES

19,656.000 NHEH Local 3.050400 0.00 20.99 0.00 59,937.670.708868

Base 4.303199 0.00 29.61 0.00 84,554.06

24 May 2011 27 May 2011 EUR/FI2CARNEGIE SECURITIES FINLAND

15,025.000 NHEH Local 3.050000 0.00 45.83 0.00 45,780.420.708868

Base 4.302635 0.00 64.65 0.00 64,582.43

25 May 2011 30 May 2011 EUR/FI2GOLDMAN SACHS INTERNATIONAL

7,915.000 NHEH Local 3.030000 0.00 23.98 0.00 23,958.470.710732

Base 4.263210 0.00 33.74 0.00 33,709.57

25 May 2011 30 May 2011 EUR/FI2MORGAN STANLEY CO INCORPORATED

6,006.000 NHEH Local 3.030000 0.00 9.10 0.00 18,189.080.710732

Base 4.263210 0.00 12.80 0.00 25,592.04

507143907 Total

99.90 0.000.0048,602.000 Local 147,865.64

Base 0.00 140.80 0.00 208,438.10

COMMON STOCK NPV547256909 27 Apr 2011 02 May 2011 EUR/FI2CABRERA CAPITAL MARKETS LLCSPONDA OYJ

3,875.000 NHEH Local 3.960000 0.00 4.22 0.00 15,340.780.682198

Base 5.804766 0.00 6.19 0.00 22,487.28

COMMON STOCK NPV547970905 24 May 2011 27 May 2011 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTDTIETO OYJ

9,181.000 NHEH Local 12.513800 0.00 40.21 0.00 114,848.990.708868

Base 17.653216 0.00 56.72 0.00 162,017.46

COMMON STOCK NPVB11BQV906 27 Apr 2011 02 May 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCYIT OYJ

1,090.000 NHEH Local 21.190000 0.00 6.35 0.00 23,090.750.682198

Base 31.061363 0.00 9.31 0.00 33,847.58
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24 May 2011 27 May 2011 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTD

15,883.000 NHEH Local 19.179700 0.00 106.62 0.00 304,524.560.708868

Base 27.056800 0.00 150.41 0.00 429,592.76

25 May 2011 30 May 2011 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTD

8,522.000 NHEH Local 18.801800 0.00 56.08 0.00 160,172.860.709119

Base 26.514309 0.00 79.08 0.00 225,875.85

B11BQV906 Total

169.05 0.000.0025,495.000 Local 487,788.17

Base 0.00 238.80 0.00 689,316.19

93,556.000

0.00

0.00

470.69

332.60

0.00

0.00 835,730.43

1,184,702.68

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR8.0416343002 27 Apr 2011 02 May 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCCAP GEMINI

1,118.000 NHEH Local 41.640000 0.00 12.80 0.00 46,540.720.682198

Base 61.037998 0.00 18.76 0.00 68,221.72

COMMON STOCK EUR4.419954003 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCCIMENTS FRANCAIS

154.000 NHEH Local 73.560000 0.00 3.12 0.00 11,325.120.682198

Base 107.827933 0.00 4.57 0.00 16,600.93

COMMON STOCK EUR.4421539008 15 Apr 2011 20 Apr 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCCIE GENERALE DE GEOPHYSIQUE

12,041.000 NHEH Local 22.977600 0.00 138.34 0.00 276,534.940.693577

Base 33.129126 0.00 199.46 0.00 398,708.35

COMMON STOCK431880905 27 Apr 2011 02 May 2011 EUR/FR4 0.15CABRERA CAPITAL MARKETS LLCFINANCIERE DE L ODET

48.000 NHEH Local 363.280000 0.00 4.80 0.00 17,432.640.682198

Base 532.514021 0.00 7.04 0.00 25,553.64
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COMMON STOCK EUR3.0436892905 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCRALLYE SA

4,300.000 NHHV Local 35.104200 0.00 90.57 0.00 150,857.490.682198

Base 51.457495 0.00 132.76 0.00 221,134.47

24 May 2011 27 May 2011 EUR/FR4 0.02UBS AG

200.000 NHHV Local 34.371700 0.00 3.44 0.00 6,870.900.708868

Base 48.488153 0.00 4.85 0.00 9,692.78

25 May 2011 30 May 2011 EUR/FR4 0.02UBS AG

200.000 NHHV Local 34.585400 0.00 3.46 0.00 6,913.620.709119

Base 48.772350 0.00 4.88 0.00 9,749.59

09 Jun 2011 14 Jun 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 32.459200 0.00 2.60 0.00 6,489.240.688113

Base 47.171322 0.00 3.78 0.00 9,430.49

10 Jun 2011 15 Jun 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,449.000 NHHV Local 32.715901 0.00 18.96 0.00 47,386.380.696161

Base 46.994734 0.00 27.24 0.00 68,068.13

16 Jun 2011 21 Jun 2011 EUR/FR4 0.02CREDIT SUISSE SECURITIES (EUROPE) L

100.000 NHHV Local 30.087000 0.00 1.50 0.00 3,007.200.706464

Base 42.588157 0.00 2.12 0.00 4,256.69

27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

762.000 NHEH Local 35.105000 0.00 7.36 0.00 26,742.650.682198

Base 51.458667 0.00 10.79 0.00 39,200.72

436892905 Total

127.89 0.000.007,211.000 Local 248,267.48

Base 0.00 186.42 0.00 361,532.87
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COMMON STOCK EUR7.0440044907 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCFAURECIA

621.000 NHEH Local 27.920000 0.00 4.77 0.00 17,333.550.682198

Base 40.926535 0.00 6.99 0.00 25,408.39

24 May 2011 27 May 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

7,884.000 NHEH Local 27.560000 0.00 76.05 0.00 217,206.990.708868

Base 38.878889 0.00 107.28 0.00 306,413.87

440044907 Total

80.82 0.000.008,505.000 Local 234,540.54

Base 0.00 114.27 0.00 331,822.26

COMMON STOCK EUR.25445708902 26 Apr 2011 29 Apr 2011 EUR/FR4MERRILL LYNCH INTERNATIONALDERICHEBOURG

40,000.000 NHHV Local 6.273700 0.00 125.47 0.00 250,822.530.683831

Base 9.174343 0.00 183.48 0.00 366,790.23

27 Apr 2011 02 May 2011 EUR/FR4MERRILL LYNCH INTERNATIONAL

40,000.000 NHHV Local 6.279200 0.00 125.58 0.00 251,042.420.682198

Base 9.204366 0.00 184.08 0.00 367,990.55

27 Apr 2011 02 May 2011 EUR/FR4CABRERA CAPITAL MARKETS LLC

3,559.000 NHEH Local 6.281000 0.00 6.15 0.00 22,347.930.682198

Base 9.207004 0.00 9.01 0.00 32,758.72

445708902 Total

257.20 0.000.0083,559.000 Local 524,212.88

Base 0.00 376.57 0.00 767,539.50

COMMON STOCK EUR6.1454721002 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCLAGARDERE S.C.A.

975.000 NHEH Local 29.585005 0.00 7.93 0.00 28,837.450.682198

Base 43.367182 0.00 11.62 0.00 42,271.38
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COMMON STOCK EUR1.0479213001 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSEB SA

357.000 NHEH Local 74.440000 0.00 7.31 0.00 26,567.770.682198

Base 109.117881 0.00 10.72 0.00 38,944.37

COMMON STOCK EUR3.0493757900 15 Apr 2011 20 Apr 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCVALEO SA

2,962.000 NHEH Local 39.263700 0.00 58.15 0.00 116,240.930.693577

Base 56.610441 0.00 83.84 0.00 167,596.29

27 Apr 2011 02 May 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLC

963.000 NHEH Local 43.380000 0.00 11.49 0.00 41,763.450.682198

Base 63.588577 0.00 16.84 0.00 61,218.96

24 May 2011 27 May 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,487.000 NHEH Local 41.270201 0.00 35.92 0.00 102,603.070.708868

Base 58.219867 0.00 50.67 0.00 144,742.14

493757900 Total

105.56 0.000.006,412.000 Local 260,607.45

Base 0.00 151.35 0.00 373,557.39

COMMON STOCK529878902 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSOCIETE BIC SA

151.000 NHEH Local 64.750000 0.00 2.69 0.00 9,774.560.682198

Base 94.913793 0.00 3.94 0.00 14,328.04

COMMON STOCK NPV560891905 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCALTEN

513.000 NHEH Local 27.820000 0.00 3.92 0.00 14,267.740.682198

Base 40.779950 0.00 5.75 0.00 20,914.37

COMMON STOCK EUR1.563361906 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSOPRA GROUP

133.000 NHEH Local 79.750000 0.00 2.92 0.00 10,603.830.682198

Base 116.901545 0.00 4.28 0.00 15,543.63
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR1.565478906 27 Apr 2011 02 May 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCATOS

471.000 NHEH Local 42.135011 0.00 5.46 0.00 19,840.130.682198

Base 61.763610 0.00 8.00 0.00 29,082.66

COMMON STOCK EUR4.0576320907 26 Apr 2011 29 Apr 2011 EUR/FR4 0.04MERRILL LYNCH INTERNATIONALSA DES CIMENTS VICAT VICAT

2,261.000 NHHV Local 60.777200 0.00 68.71 0.00 137,348.540.683831

Base 88.877515 0.00 100.48 0.00 200,851.58

27 Apr 2011 02 May 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLC

2,000.000 NHHV Local 60.863700 0.00 73.04 0.00 121,654.360.682198

Base 89.217060 0.00 107.07 0.00 178,327.05

24 May 2011 27 May 2011 EUR/FR4 0.04UBS AG

600.000 NHHV Local 58.002000 0.00 17.40 0.00 34,783.800.708868

Base 81.823414 0.00 24.55 0.00 49,069.50

26 May 2011 31 May 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTD

1,177.000 NHHV Local 58.506900 0.00 27.55 0.00 68,835.070.709900

Base 82.415692 0.00 38.81 0.00 96,964.46

27 May 2011 01 Jun 2011 EUR/FR4 0.04UBS AG

200.000 NHHV Local 58.285000 0.00 5.83 0.00 11,651.170.699986

Base 83.265951 0.00 8.33 0.00 16,644.86

30 May 2011 02 Jun 2011 EUR/FR4 0.04CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHV Local 58.637700 0.00 5.86 0.00 11,721.680.699986

Base 83.769818 0.00 8.37 0.00 16,745.59

31 May 2011 03 Jun 2011 EUR/FR4 0.04CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHV Local 59.045800 0.00 11.81 0.00 23,606.510.695652

Base 84.878359 0.00 16.98 0.00 33,934.37

07 Jun 2011 10 Jun 2011 EUR/FR4 0.04UBS AG

200.000 NHHV Local 58.297100 0.00 5.83 0.00 11,653.590.681477

Base 85.545220 0.00 8.55 0.00 17,100.49
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Units/Original Face
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

08 Jun 2011 13 Jun 2011 EUR/FR4 0.04CREDIT SUISSE SECURITIES (EUROPE) L

500.000 NHHV Local 57.850000 0.00 14.46 0.00 28,910.540.685518

Base 84.388740 0.00 21.09 0.00 42,173.28

09 Jun 2011 14 Jun 2011 EUR/FR4 0.03MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 58.206100 0.00 4.66 0.00 11,636.560.688113

Base 84.587996 0.00 6.77 0.00 16,910.83

10 Jun 2011 15 Jun 2011 EUR/FR4 0.04UBS AG

400.000 NHHV Local 58.174400 0.00 11.63 0.00 23,258.130.696161

Base 83.564578 0.00 16.71 0.00 33,409.13

13 Jun 2011 16 Jun 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTD

100.000 NHHV Local 57.717300 0.00 2.31 0.00 5,769.420.696015

Base 82.925368 0.00 3.32 0.00 8,289.22

16 Jun 2011 21 Jun 2011 EUR/FR4 0.04CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHV Local 57.769600 0.00 11.55 0.00 23,096.290.706464

Base 81.772886 0.00 16.35 0.00 32,692.81

22 Jun 2011 27 Jun 2011 EUR/FR4 0.06J.P. MORGAN CLEARING CORP.

1,400.000 NHHV Local 57.630000 0.00 56.48 0.00 80,625.520.694324

Base 83.001596 0.00 81.35 0.00 116,120.89

24 Jun 2011 29 Jun 2011 EUR/FR4 0.04UBS AG

200.000 NHHV Local 57.849400 0.00 5.78 0.00 11,564.100.704821

Base 82.076726 0.00 8.20 0.00 16,407.14

27 Jun 2011 30 Jun 2011 EUR/FR4 0.04CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHV Local 57.642400 0.00 5.76 0.00 11,522.720.700182

Base 82.324881 0.00 8.23 0.00 16,456.75

576320907 Total

328.66 0.000.0010,438.000 Local 617,638.00

Base 0.00 475.16 0.00 892,097.95



Prepared by State StreetPage 926

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.4598095909 27 Apr 2011 02 May 2011 EUR/FR4CABRERA CAPITAL MARKETS LLCHAVAS SA

8,093.000 NHEH Local 3.790000 0.00 8.43 0.00 30,664.040.682198

Base 5.555572 0.00 12.36 0.00 44,948.89

COMMON STOCK EUR1.0710352907 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCPEUGEOT SA

971.000 NHEH Local 30.305005 0.00 8.09 0.00 29,418.070.682198

Base 44.422594 0.00 11.86 0.00 43,122.48

COMMON STOCK EUR1.0712354901 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCGROUPE STERIA SCA

1,239.000 NHEH Local 22.530000 0.00 7.68 0.00 27,906.990.682198

Base 33.025603 0.00 11.26 0.00 40,907.46

COMMON STOCK NPV729433904 27 Apr 2011 02 May 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCZODIAC AEROSPACE

488.000 NHEH Local 51.420000 0.00 6.90 0.00 25,086.060.682198

Base 75.374012 0.00 10.11 0.00 36,772.40

COMMON STOCK EUR4.0739011906 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCWENDEL

409.000 NHEH Local 85.350000 0.00 9.60 0.00 34,898.550.682198

Base 125.110305 0.00 14.07 0.00 51,156.04

REIT EUR3.0774563902 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCFONCIERE DES REGIONS

171.000 NHEH Local 75.500000 0.00 3.55 0.00 12,906.950.682198

Base 110.671682 0.00 5.20 0.00 18,919.65

COMMON STOCK NPV775943905 27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCILIAD SA

183.000 NHEH Local 86.250000 0.00 4.34 0.00 15,779.410.682198

Base 126.429570 0.00 6.36 0.00 23,130.25

COMMON STOCK NPVB01MJR901 01 Apr 2011 06 Apr 2011 EUR/FR4 0.21SKANDINAVISKA ENSKILDA BANKEN LONDOBIOMERIEUX

78.000 NHHP Local 75.000000 0.00 11.70 0.00 5,838.300.703631

Base 106.589960 0.00 16.63 0.00 8,297.39
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Base Currency: USD - US DOLLAR

05 Apr 2011 08 Apr 2011 EUR/FR4 0.21SKANDINAVISKA ENSKILDA BANKEN LONDO

90.000 NHHP Local 75.000000 0.00 13.50 0.00 6,736.500.702420

Base 106.773725 0.00 19.22 0.00 9,590.42

06 Apr 2011 11 Apr 2011 EUR/FR4 0.21SKANDINAVISKA ENSKILDA BANKEN LONDO

153.000 NHHP Local 75.000000 0.00 22.95 0.00 11,452.050.697739

Base 107.490050 0.00 32.89 0.00 16,413.09

07 Apr 2011 12 Apr 2011 EUR/FR4 0.21SKANDINAVISKA ENSKILDA BANKEN LONDO

31.000 NHHP Local 75.000000 0.00 4.65 0.00 2,320.350.699937

Base 107.152501 0.00 6.64 0.00 3,315.08

02 May 2011 05 May 2011 EUR/FR4 0.17MORGAN STANLEY CO INCORPORATED

3,209.000 NHHP Local 75.000000 0.00 361.01 0.00 240,313.990.672472

Base 111.528807 0.00 536.84 0.00 357,359.10

02 May 2011 05 May 2011 EUR/FR4 0.22SKANDINAVISKA ENSKILDA BANKEN LONDO

4,472.000 NHHP Local 75.000000 0.00 670.80 0.00 334,729.200.672472

Base 111.528807 0.00 997.51 0.00 497,759.31

15 Apr 2011 20 Apr 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLC

2,076.000 NHEH Local 71.702400 0.00 74.43 0.00 148,779.750.693577

Base 103.380591 0.00 107.31 0.00 214,510.79

B01MJR901 Total

1,159.04 0.000.0010,109.000 Local 750,170.14

Base 0.00 1,717.04 0.00 1,107,245.18

COMMON STOCKB04VST904 26 Apr 2011 29 Apr 2011 EUR/FR4 0.06CHICAGO ANALYTIC TRADING COMPANYPARROT SA

700.000 NHEG Local 25.149400 0.00 28.17 0.00 17,576.410.683831

Base 36.777215 0.00 41.19 0.00 25,702.86
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

26 Apr 2011 29 Apr 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONAL

3,288.000 NHHV Local 25.552801 0.00 42.01 0.00 83,975.600.683831

Base 37.367129 0.00 61.43 0.00 122,801.69

27 Apr 2011 02 May 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONAL

4,000.000 NHHV Local 25.870200 0.00 51.74 0.00 103,429.060.682198

Base 37.921835 0.00 75.84 0.00 151,611.50

B04VST904 Total

121.92 0.000.007,988.000 Local 204,981.07

Base 0.00 178.46 0.00 300,116.05

COMMON STOCK EUR.2B058TZ909 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSAFRAN SA

1,076.000 NHEH Local 24.080000 0.00 7.13 0.00 25,902.950.682198

Base 35.297670 0.00 10.45 0.00 37,969.84

COMMON STOCK EUR.5B08V9H907 26 Apr 2011 29 Apr 2011 EUR/FR4 0.15CHICAGO ANALYTIC TRADING COMPANYPLASTIC OMNIUM

600.000 NHEG Local 64.481400 0.00 61.90 0.00 38,626.940.683831

Base 94.294351 0.00 90.52 0.00 56,486.09

27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

384.000 NHEH Local 64.450000 0.00 6.81 0.00 24,741.990.682198

Base 94.474038 0.00 9.98 0.00 36,268.05

B08V9H907 Total

68.71 0.000.00984.000 Local 63,368.93

Base 0.00 100.50 0.00 92,754.14

COMMON STOCK EUR10.B0Z5YZ906 26 Apr 2011 29 Apr 2011 EUR/FR4 0.16CHICAGO ANALYTIC TRADING COMPANYARKEMA

300.000 NHEG Local 70.384000 0.00 33.78 0.00 21,081.420.683831

Base 102.926015 0.00 49.40 0.00 30,828.41
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Trd Date
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Apr 2011 02 May 2011 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLC

11,031.000 NHHV Local 69.722199 0.00 461.46 0.00 768,644.120.682198

Base 102.202292 0.00 676.43 0.00 1,126,717.05

09 Jun 2011 14 Jun 2011 EUR/FR4 0.17CHICAGO ANALYTIC TRADING COMPANY

5,800.000 NHEG Local 73.338200 0.00 680.58 0.00 424,680.980.688113

Base 106.578716 0.00 989.05 0.00 617,167.50

27 Apr 2011 02 May 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

491.000 NHEH Local 69.680000 0.00 9.41 0.00 34,203.470.682198

Base 102.140434 0.00 13.79 0.00 50,137.16

B0Z5YZ906 Total

1,185.23 0.000.0017,622.000 Local 1,248,609.99

Base 0.00 1,728.67 0.00 1,824,850.12

COMMON STOCK EUR4.0B11ZRK906 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCLEGRAND SA

1,505.000 NHEH Local 29.840000 0.00 12.35 0.00 44,896.850.682198

Base 43.740967 0.00 18.10 0.00 65,812.05

COMMON STOCK EUR4.0B13X01900 27 Apr 2011 02 May 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCEIFFAGE

369.000 NHEH Local 46.000000 0.00 4.67 0.00 16,969.330.682198

Base 67.429104 0.00 6.85 0.00 24,874.49

COMMON STOCKB1LB9P906 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSCOR SE

3,180.000 NHEH Local 20.145000 0.00 17.62 0.00 64,043.480.682198

Base 29.529550 0.00 25.83 0.00 93,878.14

COMMON STOCK EUR5.0B1VP0K904 27 Apr 2011 02 May 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCREXEL SA

836.000 NHEH Local 18.315000 0.00 4.21 0.00 15,307.130.682198

Base 26.847044 0.00 6.17 0.00 22,437.96
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Base Currency: USD - US DOLLAR

COMMON STOCK EUR.12B28DTJ907 15 Apr 2011 20 Apr 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCBUREAU VERITAS SA

5,292.000 NHEH Local 56.530900 0.00 149.58 0.00 299,011.940.692425

Base 81.641911 0.00 216.02 0.00 431,832.96

27 Apr 2011 02 May 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLC

347.000 NHEH Local 58.250000 0.00 5.56 0.00 20,207.190.682198

Base 85.385768 0.00 8.15 0.00 29,620.71

24 May 2011 27 May 2011 EUR/FR4 0.08CITIGROUPGLOBAL MARKETS LIMITED

4,921.000 NHEH Local 57.285001 0.00 281.90 0.00 281,617.590.708868

Base 80.811944 0.00 397.68 0.00 397,277.90

24 May 2011 27 May 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTD

2,856.000 NHEH Local 57.174202 0.00 57.15 0.00 163,232.370.708868

Base 80.655640 0.00 80.62 0.00 230,271.88

B28DTJ907 Total

494.19 0.000.0013,416.000 Local 764,069.09

Base 0.00 702.47 0.00 1,089,003.45

COMMON STOCK EUR1.0B29QD1903 27 Apr 2011 02 May 2011 EUR/FR4CABRERA CAPITAL MARKETS LLCEURO DISNEY SCA   REGR

971.000 NHEH Local 8.700000 0.00 2.32 0.00 8,445.380.682198

Base 12.752896 0.00 3.40 0.00 12,379.66

EXP 22DEC11B3S13T905 21 Jun 2011 EUR/FR4SUBSCRIPTION (NON CASH)EUZAZEO RTS

1,341.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.694444

Base 0.000000 0.00 0.00 0.00 0.00

21 Jun 2011 CANCEL EUR/FR4SUBSCRIPTION (NON CASH)

-1,341.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.694444

Base 0.000000 0.00 0.00 0.00 0.00
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Base Currency: USD - US DOLLAR

21 Jun 2011 21 Jun 2011 EUR/FR4SUBSCRIPTION (NON CASH)

1,320.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.694444

Base 0.000000 0.00 0.00 0.00 0.00

21 Jun 2011 OPEN EUR/FR434 LAPSED RIGHTS

21.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.694444

Base 0.000000 0.00 0.00 0.00 0.00

B3S13T905 Total

0.00 0.000.001,341.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 08JUL11B4KBR6903 30 Jun 2011 OPEN EUR/FR4MERRILL LYNCH INTERNATIONALAXWAY SOFTWARE SA RTS

3,600.000 NHHV Local 1.559500 0.00 2.25 0.00 5,611.950.688539

Base 2.264941 0.00 3.27 0.00 8,150.52

206,637.000

0.00

0.00

6,150.34

4,217.65

0.00

0.00 5,736,027.61

8,335,147.83

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 15 Apr 2011 19 Apr 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCADIDAS AG

3,173.000 NHEH Local 46.945200 0.00 74.48 0.00 148,882.640.693577

Base 67.685635 0.00 107.39 0.00 214,659.14

27 Apr 2011 29 Apr 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLC

373.000 NHEH Local 49.110000 0.00 5.04 0.00 18,312.990.682198

Base 71.987898 0.00 7.39 0.00 26,844.10

403197908 Total

79.52 0.000.003,546.000 Local 167,195.63

Base 0.00 114.78 0.00 241,503.24
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PREFERENCE435435003 27 Apr 2011 29 Apr 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCFUCHS PETROLUB AG PFD

286.000 NHEH Local 110.000000 0.00 8.65 0.00 31,451.350.682198

Base 161.243510 0.00 12.68 0.00 46,102.96

COMMON STOCK NPV451180905 27 Apr 2011 29 Apr 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCHANNOVER RUECKVERSICHERUNGS

1,010.000 NHEH Local 40.330000 0.00 11.20 0.00 40,722.100.682198

Base 59.117734 0.00 16.42 0.00 59,692.49

COMMON STOCK457006906 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCKHD HUMBOLDT WEDAG INTERNATI

1,274.000 NHEH Local 7.050000 0.00 2.47 0.00 8,979.230.682198

Base 10.334243 0.00 3.62 0.00 13,162.21

PREFERENCE457913903 27 Apr 2011 29 Apr 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCPROSIEBEN SAT.1 MEDIA AG PFD

2,593.000 NHEH Local 19.005002 0.00 13.55 0.00 49,266.420.682198

Base 27.858484 0.00 19.86 0.00 72,217.19

24 May 2011 27 May 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTD

6,835.000 NHEH Local 17.277601 0.00 41.33 0.00 118,051.070.708868

Base 24.373510 0.00 58.30 0.00 166,534.63

457913903 Total

54.88 0.000.009,428.000 Local 167,317.49

Base 0.00 78.16 0.00 238,751.82

COMMON STOCK NPV464731900 27 Apr 2011 29 Apr 2011 EUR/DE5 0.10CABRERA CAPITAL MARKETS LLCAXEL SPRINGER AG

3,400.000 NHHV Local 109.204000 0.00 222.78 0.00 371,070.820.682198

Base 160.076693 0.00 326.56 0.00 543,934.20

20 May 2011 24 May 2011 EUR/DE5 0.08CREDIT SUISSE SECURITIES (EUROPE) L

500.000 NHHV Local 107.871200 0.00 26.97 0.00 53,908.630.705567

Base 152.885835 0.00 38.22 0.00 76,404.69
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Trd Date
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

23 May 2011 25 May 2011 EUR/DE5 0.06MERRILL LYNCH INTERNATIONAL

600.000 NHHV Local 106.257400 0.00 25.50 0.00 63,728.940.713470

Base 148.930439 0.00 35.74 0.00 89,322.52

24 May 2011 26 May 2011 EUR/DE5 0.07UBS AG

2,172.000 NHHV Local 105.125101 0.00 114.17 0.00 228,217.550.708868

Base 148.299967 0.00 161.06 0.00 321,946.47

30 May 2011 01 Jun 2011 EUR/DE5 0.07UBS AG

428.000 NHHV Local 103.685304 0.00 22.19 0.00 44,355.120.699986

Base 148.124825 0.00 31.70 0.00 63,365.72

464731900 Total

411.61 0.000.007,100.000 Local 761,281.06

Base 0.00 593.28 0.00 1,094,973.60

COMMON STOCK NPV475497905 27 Apr 2011 29 Apr 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCDEUTSCHE EUROSHOP AG

853.000 NHEH Local 26.940000 0.00 6.32 0.00 22,973.500.682198

Base 39.490001 0.00 9.26 0.00 33,675.71

COMMON STOCK NPV510866908 27 Apr 2011 29 Apr 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCHOCHTIEF AG

372.000 NHEH Local 61.300000 0.00 6.27 0.00 22,797.330.682198

Base 89.856611 0.00 9.19 0.00 33,417.47

COMMON STOCK NPV513086900 26 Apr 2011 28 Apr 2011 EUR/DE5 0.11CHICAGO ANALYTIC TRADING COMPANYBERTRANDT AG

300.000 NHEG Local 47.650300 0.00 22.87 0.00 14,272.220.683831

Base 69.681398 0.00 33.44 0.00 20,870.98

PREFERENCE516921905 27 Apr 2011 29 Apr 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCDRAEGERWERK AG + CO KGAA

321.000 NHEH Local 70.760000 0.00 6.25 0.00 22,707.710.682198

Base 103.723552 0.00 9.16 0.00 33,286.10
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COMMON STOCK NPV533458907 27 Apr 2011 29 Apr 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCRHEINMETALL AG

445.000 NHEH Local 60.400000 0.00 7.39 0.00 26,870.610.682198

Base 88.537345 0.00 10.83 0.00 39,388.29

COMMON STOCK546834904 27 Apr 2011 03 May 2011 EUR/DE5 0.014 CABRERA CAPITAL MARKETS LLCAIXTRON SE

527.000 NHEH Local 29.000000 0.00 4.20 0.00 15,278.800.682198

Base 42.509653 0.00 6.16 0.00 22,396.43

24 May 2011 02 Jun 2011 EUR/DE5 0.047 EXANE S.A.

7,866.000 NHEH Local 26.875000 0.00 211.40 0.00 211,187.350.709044

Base 37.903148 0.00 298.15 0.00 297,848.02

24 May 2011 02 Jun 2011 EUR/DE5 0.016 INVESTMENT TECHNOLOGY GROUP LTD

3,935.000 NHEH Local 26.640100 0.00 36.69 0.00 104,792.100.708868

Base 37.581186 0.00 51.76 0.00 147,830.20

546834904 Total

252.29 0.000.0012,328.000 Local 331,258.25

Base 0.00 356.07 0.00 468,074.65

COMMON STOCK547055905 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCJENOPTIK AG

1,548.000 NHEH Local 5.650000 0.00 2.41 0.00 8,743.790.682198

Base 8.282053 0.00 3.53 0.00 12,817.09

PREFERENCE554567909 27 Apr 2011 29 Apr 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCJUNGHEINRICH   PRFD

683.000 NHEH Local 29.925007 0.00 5.62 0.00 20,433.160.682198

Base 43.865574 0.00 8.24 0.00 29,951.95

COMMON STOCK NPV565348901 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCADVA AG OPTICAL NETWORKING

1,776.000 NHEH Local 5.200000 0.00 2.54 0.00 9,232.660.682198

Base 7.622420 0.00 3.72 0.00 13,533.70
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COMMON STOCK NPV566629903 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCTUI AG

1,167.000 NHEH Local 8.427001 0.00 2.70 0.00 9,831.610.682198

Base 12.352720 0.00 3.96 0.00 14,411.67

PREFERENCE572670909 27 Apr 2011 29 Apr 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCHUGO BOSS PFD

1,111.000 NHEH Local 64.400000 0.00 19.68 0.00 71,528.720.682198

Base 94.400746 0.00 28.85 0.00 104,850.38

COMMON STOCK NPV572797900 11 May 2011 13 May 2011 EUR/DE5 0.07CABRERA CAPITAL MARKETS LLCSIEMENS AG REG

50,000.000 NHEB Local 95.991200 0.00 2,399.78 0.00 4,797,160.220.700845

Base 136.964949 0.00 3,424.12 0.00 6,844,823.35

13 May 2011 17 May 2011 EUR/DE5 0.07CABRERA CAPITAL MARKETS LLC

39,860.000 NHEB Local 95.046100 0.00 1,894.27 0.00 3,786,643.270.707089

Base 134.418864 0.00 2,678.97 0.00 5,355,256.93

572797900 Total

4,294.05 0.000.0089,860.000 Local 8,583,803.49

Base 0.00 6,103.09 0.00 12,200,080.28

COMMON STOCK NPV573467909 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCDRILLISCH AG

1,717.000 NHEH Local 7.363000 0.00 3.48 0.00 12,638.790.682198

Base 10.793054 0.00 5.10 0.00 18,526.57

COMMON STOCK NPV578446908 27 Apr 2011 29 Apr 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCSUEDZUCKER AG

553.000 NHEH Local 20.770000 0.00 3.16 0.00 11,482.650.682198

Base 30.445706 0.00 4.63 0.00 16,831.84

COMMON STOCK NPV582149902 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCBALDA AG

3,475.000 NHEH Local 8.880000 0.00 8.49 0.00 30,849.510.682198

Base 13.016749 0.00 12.45 0.00 45,220.76
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24 May 2011 26 May 2011 EUR/DE5 0.01DEUTSCHE BANK AG LONDON

9,554.000 NHEH Local 9.430300 0.00 90.10 0.00 90,006.990.708868

Base 13.303323 0.00 127.10 0.00 126,972.85

24 May 2011 27 May 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

2,631.000 NHEH Local 9.461300 0.00 8.71 0.00 24,883.970.708868

Base 13.347055 0.00 12.29 0.00 35,103.81

25 May 2011 27 May 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

7,012.000 NHEH Local 9.323900 0.00 22.88 0.00 65,356.310.709119

Base 13.148569 0.00 32.27 0.00 92,165.50

26 May 2011 30 May 2011 EUR/DE5 0.01UBS AG

8,301.000 NHEH Local 9.570000 0.00 79.44 0.00 79,361.130.709900

Base 13.480772 0.00 111.90 0.00 111,791.98

582149902 Total

209.62 0.000.0030,973.000 Local 290,457.91

Base 0.00 296.01 0.00 411,254.90

COMMON STOCK NPV588950907 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCINFINEON TECHNOLOGIES AG

11,893.000 NHEH Local 7.610000 0.00 24.89 0.00 90,480.840.682198

Base 11.155119 0.00 36.49 0.00 132,631.35

COMMON STOCK NPV593240906 23 May 2011 25 May 2011 EUR/DE5 0.02CREDIT SUISSE SECURITIES (EUROPE) LBECHTLE AG

1,705.000 NHHV Local 30.770500 0.00 26.23 0.00 52,437.470.713470

Base 43.127952 0.00 36.76 0.00 73,496.39

24 May 2011 26 May 2011 EUR/DE5 0.02UBS AG

536.000 NHHV Local 32.108100 0.00 8.60 0.00 17,201.340.708868

Base 45.294893 0.00 12.13 0.00 24,265.93
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26 May 2011 30 May 2011 EUR/DE5 0.02CREDIT SUISSE SECURITIES (EUROPE) L

1,525.000 NHHV Local 32.222000 0.00 24.57 0.00 49,113.980.709900

Base 45.389491 0.00 34.61 0.00 69,184.36

27 May 2011 31 May 2011 EUR/DE5 0.02CREDIT SUISSE SECURITIES (EUROPE) L

300.000 NHHV Local 32.184800 0.00 4.83 0.00 9,650.610.699986

Base 45.979205 0.00 6.90 0.00 13,786.86

593240906 Total

64.23 0.000.004,066.000 Local 128,403.40

Base 0.00 90.40 0.00 180,733.54

COMMON STOCK NPV738006907 26 Apr 2011 28 Apr 2011 EUR/DE5 0.05CHICAGO ANALYTIC TRADING COMPANYAAREAL BANK AG

1,400.000 NHEG Local 20.026300 0.00 44.86 0.00 27,991.960.683831

Base 29.285452 0.00 65.60 0.00 40,934.03

EXP 12APR11983WMG903 12 Apr 2011 14 Apr 2011 EUR/DE5RIGHTS EXERCISEDPORSCHE AUTOMOBIL HLDG RTS

7,689.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.691920

Base 0.000000 0.00 0.00 0.00 0.00

EXP 29APR11987EBS905 21 Apr 2011 28 Apr 2011 EUR/DE52 RIGHTS SOLDAAREAL BANK AG RTS

25,600.000 NHEG Local 1.647719 0.00 0.00 0.00 42,181.630.685706

Base 2.402953 0.00 0.00 0.00 61,515.62

29 Apr 2011 02 May 2011 EUR/DE53 RIGHTS EXERCISED

4,325.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.674620

Base 0.000000 0.00 0.00 0.00 0.00

29 Apr 2011 16 May 2011 EUR/DE517 LAPSED RIGHTS

3.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.674620

Base 0.000000 0.00 0.00 0.00 0.00
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987EBS905 Total

0.00 0.000.0029,928.000 Local 42,181.63

Base 0.00 0.00 0.00 61,515.62

COMMON STOCKB05M8B904 26 Apr 2011 28 Apr 2011 EUR/DE5 0.14CHICAGO ANALYTIC TRADING COMPANYLANXESS AG

300.000 NHEG Local 60.199300 0.00 28.90 0.00 18,030.890.683831

Base 88.032423 0.00 42.26 0.00 26,367.47

27 Apr 2011 29 Apr 2011 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLC

4,700.000 NHHV Local 62.022700 0.00 174.90 0.00 291,331.790.682198

Base 90.915980 0.00 256.38 0.00 427,048.73

09 Jun 2011 13 Jun 2011 EUR/DE5 0.13CHICAGO ANALYTIC TRADING COMPANY

4,700.000 NHEG Local 56.688800 0.00 426.30 0.00 266,011.060.688113

Base 82.382981 0.00 619.52 0.00 386,580.49

27 Apr 2011 29 Apr 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLC

906.000 NHEH Local 61.940000 0.00 15.43 0.00 56,102.210.682198

Base 90.794755 0.00 22.62 0.00 82,237.43

B05M8B904 Total

645.53 0.000.0010,606.000 Local 631,475.95

Base 0.00 940.78 0.00 922,234.12

COMMON STOCKB09DHL908 27 Apr 2011 29 Apr 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCMTU AERO ENGINES HOLDING AG

352.000 NHEH Local 51.030000 0.00 4.94 0.00 17,957.620.682198

Base 74.802330 0.00 7.24 0.00 26,323.18

COMMON STOCK NPVB1G3JK900 26 Apr 2011 28 Apr 2011 EUR/DE5 0.17CHICAGO ANALYTIC TRADING COMPANYDELTICOM AG

300.000 NHEG Local 70.818400 0.00 33.99 0.00 21,211.530.683831

Base 103.561260 0.00 49.71 0.00 31,018.67
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COMMON STOCK NPVB1SK0S902 27 Apr 2011 29 Apr 2011 EUR/DE5CABRERA CAPITAL MARKETS LLCFREENET AG

1,223.000 NHEH Local 8.480000 0.00 2.85 0.00 10,368.190.682198

Base 12.430409 0.00 4.18 0.00 15,198.21

COMMON STOCK NPVB1Y47Y901 27 Apr 2011 29 Apr 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCGERRESHEIMER AG

376.000 NHEH Local 32.400000 0.00 3.35 0.00 12,179.050.682198

Base 47.493543 0.00 4.91 0.00 17,852.66

COMMON STOCK NPVB1Z3JV905 27 Apr 2011 29 Apr 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCTOGNUM AG

878.000 NHEH Local 25.745000 0.00 6.22 0.00 22,597.890.682198

Base 37.738311 0.00 9.12 0.00 33,125.12

01 Jun 2011 01 Jun 2011 EUR/DE5EXCHANGE OFFER (NON CASH)

19,674.000 NHEH Local 11.620557 0.00 0.00 0.00 228,622.850.672001

Base 17.292462 0.00 0.00 0.00 340,211.92

B1Z3JV905 Total

6.22 0.000.0020,552.000 Local 251,220.74

Base 0.00 9.12 0.00 373,337.04

255,036.000

0.00

0.00

8,912.45

6,243.84

0.00

0.00 11,869,450.17

16,946,936.32

Local

Base

GERMANY Total

GREECE

COMMON STOCK EUR1.2599623907 26 Apr 2011 29 Apr 2011 EUR/GR2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXMOTOR OIL (HELLAS) SA

800.000 NHEG Local 8.945000 0.00 11.45 16.64 7,127.910.683831

Base 13.080717 0.00 16.74 24.33 10,423.50

COMMON STOCK EUR4.0B01NXT909 24 May 2011 27 May 2011 EUR/GR2 0.01CREDIT SUISSE SECURITIES (EUROPE) LTITAN CEMENT CO. S.A.

663.000 NHHV Local 16.960000 0.00 5.62 3.65 11,235.210.708868

Base 23.925470 0.00 7.93 5.15 15,849.51
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25 May 2011 30 May 2011 EUR/GR2 0.01UBS AG

4,436.000 NHHV Local 16.815300 0.00 37.28 24.24 74,531.150.709119

Base 23.712945 0.00 52.57 34.18 105,103.87

01 Jun 2011 06 Jun 2011 EUR/GR2 0.01UBS AG

2,813.000 NHHV Local 17.314501 0.00 24.34 15.83 48,665.520.692977

Base 24.985679 0.00 35.12 22.84 70,226.75

02 Jun 2011 07 Jun 2011 EUR/GR2 0.01UBS AG

1,395.000 NHHV Local 16.873600 0.00 11.77 7.65 23,519.250.693241

Base 24.340165 0.00 16.98 11.04 33,926.51

07 Jun 2011 10 Jun 2011 EUR/GR2 0.01UBS AG

1,025.000 NHHV Local 17.167805 0.00 8.80 5.72 17,582.480.681477

Base 25.192053 0.00 12.91 8.39 25,800.55

10 Jun 2011 16 Jun 2011 EUR/GR2 0.01UBS AG

884.000 NHHV Local 16.770000 0.00 7.41 4.82 14,812.450.696161

Base 24.089255 0.00 10.64 6.92 21,277.33

15 Jun 2011 20 Jun 2011 EUR/GR2 0.01UBS AG

1,600.000 NHHV Local 16.565700 0.00 13.25 8.61 26,483.260.703210

Base 23.557259 0.00 18.84 12.24 37,660.53

17 Jun 2011 22 Jun 2011 EUR/GR2 0.01CREDIT SUISSE SECURITIES (EUROPE) L

720.000 NHHV Local 16.901306 0.00 6.08 3.95 12,158.910.698056

Base 24.211963 0.00 8.71 5.66 17,418.24

21 Jun 2011 24 Jun 2011 EUR/GR2 0.01MERRILL LYNCH INTERNATIONAL

556.000 NHHV Local 16.861007 0.00 4.69 3.05 9,366.980.694444

Base 24.279866 0.00 6.75 4.39 13,488.46

22 Jun 2011 27 Jun 2011 EUR/GR2 0.01UBS AG

591.000 NHHV Local 16.972900 0.00 5.01 3.26 10,022.710.694324

Base 24.445216 0.00 7.22 4.70 14,435.21
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23 Jun 2011 28 Jun 2011 EUR/GR2 0.01UBS AG

445.000 NHHV Local 16.440000 0.00 3.66 2.37 7,309.770.705866

Base 23.290540 0.00 5.19 3.36 10,355.75

27 Jun 2011 30 Jun 2011 EUR/GR2 0.01CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHV Local 16.499100 0.00 3.30 2.15 6,594.190.700182

Base 23.564016 0.00 4.71 3.07 9,417.82

28 Jun 2011 OPEN EUR/GR2 0.01UBS AG

754.000 NHHV Local 16.733700 0.00 6.31 4.10 12,606.800.696015

Base 24.042154 0.00 9.07 5.89 18,112.83

B01NXT909 Total

137.52 89.400.0016,282.000 Local 274,888.68

Base 0.00 196.64 127.83 393,073.36

17,082.000

0.00

0.00

213.38

148.97

152.16

106.04 282,016.59

403,496.86

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.06405862004 26 Apr 2011 29 Apr 2011 EUR/IE1 0.01CHICAGO ANALYTIC TRADING COMPANYGLANBIA PLC

8,100.000 NHEG Local 4.545000 0.00 58.90 1.25 36,754.350.683714

Base 6.647516 0.00 86.15 1.83 53,756.91

27 Apr 2011 29 Apr 2011 EUR/IE1CABRERA CAPITAL MARKETS LLC

3,049.000 NHEH Local 4.420000 0.00 3.71 1.25 13,471.620.682198

Base 6.479057 0.00 5.44 1.83 19,747.38

405862004 Total

62.61 2.500.0011,149.000 Local 50,225.97

Base 0.00 91.59 3.66 73,504.29
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COMMON STOCK432965002 26 Apr 2011 29 Apr 2011 EUR/IE1CHICAGO ANALYTIC TRADING COMPANYFYFFES PLC

76,200.000 NHEG Local 0.415600 0.00 50.67 1.25 31,616.800.683714

Base 0.607857 0.00 74.11 1.83 46,242.73

COMMON STOCK EUR.1482897907 07 Apr 2011 21 Apr 2011 EUR/IE1 0.079 JEFFERIESINTERNATIONAL LTDPADDY POWER PLC

11,900.000 NHEG Local 30.962000 0.00 589.52 0.00 367,858.280.699937

Base 44.235410 0.00 842.25 0.00 525,559.13

COMMON STOCK EUR.01B011Y0909 26 Apr 2011 29 Apr 2011 EUR/IE1 0.01CHICAGO ANALYTIC TRADING COMPANYC+C GROUP PLC

5,400.000 NHEG Local 3.372300 0.00 29.14 1.25 18,180.030.683714

Base 4.932326 0.00 42.62 1.83 26,590.11

12 May 2011 17 May 2011 EUR/IE1 0.01JEFFERIES+ COMPANY INC

54,918.000 NHEG Local 3.530200 0.00 310.19 0.00 193,561.330.702716

Base 5.023651 0.00 441.42 0.00 275,447.45

13 May 2011 18 May 2011 EUR/GBB 0.01JEFFERIES+ COMPANY INC

41,382.000 NHEG Local 3.534700 0.00 234.04 0.00 146,038.920.707089

Base 4.998946 0.00 330.99 0.00 206,535.41

B011Y0909 Total

573.37 1.250.00101,700.000 Local 357,780.28

Base 0.00 815.03 1.83 508,572.97

COMMON STOCKB1RR82907 27 Apr 2011 29 Apr 2011 EUR/IE1CABRERA CAPITAL MARKETS LLCSMURFIT KAPPA GROUP PLC

1,502.000 NHEH Local 9.232000 0.00 3.81 1.25 13,861.400.682198

Base 13.532728 0.00 5.58 1.83 20,318.73

202,451.000

0.00

0.00

1,828.56

1,279.98

9.15

6.25 821,342.73

1,174,197.85

Local

Base

IRELAND Total

ITALY
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COMMON STOCK EUR.5406398008 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCAUTOSTRADA TORINO MILANO SPA

1,364.000 NHEH Local 11.240000 0.00 4.22 0.00 15,327.140.682198

Base 16.476155 0.00 6.19 0.00 22,467.29

COMMON STOCK EUR3.0411609902 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCA POPOL EMILIA ROMAGNA

1,412.000 NHEH Local 8.250000 0.00 3.20 0.00 11,645.800.682198

Base 12.093263 0.00 4.69 0.00 17,071.00

COMMON STOCK EUR1.0425335007 26 Apr 2011 29 Apr 2011 EUR/IT4 0.05CHICAGO ANALYTIC TRADING COMPANYDANIELI + CO

2,100.000 NHEG Local 21.757200 0.00 73.10 0.00 45,617.020.683831

Base 31.816633 0.00 106.90 0.00 66,708.03

27 Apr 2011 02 May 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLC

2,269.000 NHEH Local 21.360000 0.00 13.33 0.00 48,452.510.682198

Base 31.310558 0.00 19.54 0.00 71,024.12

24 May 2011 27 May 2011 EUR/IT4 0.01INVESTMENT TECHNOLOGY GROUP LTD

4,248.000 NHEH Local 20.272401 0.00 30.14 0.00 86,087.020.708868

Base 28.598274 0.00 42.52 0.00 121,442.95

25 May 2011 30 May 2011 EUR/IT4 0.01INVESTMENT TECHNOLOGY GROUP LTD

9,638.000 NHEH Local 19.551200 0.00 65.95 0.00 188,368.520.709119

Base 27.571113 0.00 93.00 0.00 265,637.39

425335007 Total

182.52 0.000.0018,255.000 Local 368,525.07

Base 0.00 261.96 0.00 524,812.49

MISC. EUR1.0425337003 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCDANIELI + CO RSP

1,963.000 NHEH Local 12.060000 0.00 6.51 0.00 23,667.270.682198

Base 17.678152 0.00 9.54 0.00 34,692.67
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Base Currency: USD - US DOLLAR

24 May 2011 27 May 2011 EUR/IT4 0.01INVESTMENT TECHNOLOGY GROUP LTD

2,017.000 NHEH Local 11.153902 0.00 7.87 0.00 22,489.550.708868

Base 15.734808 0.00 11.10 0.00 31,726.01

26 May 2011 31 May 2011 EUR/IT4 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,846.000 NHEH Local 10.883100 0.00 7.03 0.00 20,083.170.709900

Base 15.330469 0.00 9.90 0.00 28,290.14

27 May 2011 01 Jun 2011 EUR/IT4 0.01INVESTMENT TECHNOLOGY GROUP LTD

6,377.000 NHEH Local 10.564900 0.00 23.58 0.00 67,348.790.699986

Base 15.093016 0.00 33.69 0.00 96,214.48

425337003 Total

44.99 0.000.0012,203.000 Local 133,588.78

Base 0.00 64.23 0.00 190,923.30

COMMON STOCK EUR.52441901907 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBREMBO SPA

3,222.000 NHEH Local 9.125000 0.00 8.09 0.00 29,392.660.682198

Base 13.375882 0.00 11.86 0.00 43,085.23

COMMON STOCK EUR.26457269900 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBUONGIORNO SPA

10,411.000 NHEH Local 1.446000 0.00 4.14 0.00 15,050.170.682198

Base 2.119619 0.00 6.07 0.00 22,061.29

COMMON STOCK EUR.9458058005 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCINDESIT CO SPA

1,173.000 NHEH Local 8.770000 0.00 2.83 0.00 10,284.380.682198

Base 12.855505 0.00 4.15 0.00 15,075.36

COMMON STOCK468980008 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCPIRELLI + C.

2,589.000 NHEH Local 6.915002 0.00 4.92 0.00 17,898.020.682198

Base 10.136356 0.00 7.21 0.00 26,235.81
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24 May 2011 30 May 2011 EUR/IT43 INVESTMENT TECHNOLOGY GROUP LTD

14,272.000 NHEH Local 6.638000 0.00 33.16 0.00 94,704.380.708868

Base 9.364226 0.00 46.78 0.00 133,599.46

468980008 Total

38.08 0.000.0016,861.000 Local 112,602.40

Base 0.00 53.99 0.00 159,835.27

COMMON STOCK EUR3.0473102903 27 Apr 2011 02 May 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCCATTOLICA ASSICURAZIONI SCRL

624.000 NHEH Local 18.300000 0.00 3.14 0.00 11,416.060.682198

Base 26.825057 0.00 4.60 0.00 16,734.23

COMMON STOCK EUR1.0597593904 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCITALCEMENTI SPA

1,492.000 NHEH Local 7.305000 0.00 3.00 0.00 10,896.060.682198

Base 10.708035 0.00 4.40 0.00 15,971.99

COMMON STOCK EUR3.0716951900 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCDE LONGHI SPA

4,301.000 NHEH Local 8.040000 0.00 9.51 0.00 34,570.530.682198

Base 11.785435 0.00 13.94 0.00 50,675.21

COMMON STOCK EUR.5730742905 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCSIAS SPA

1,042.000 NHEH Local 8.655000 0.00 2.48 0.00 9,016.030.682198

Base 12.686933 0.00 3.64 0.00 13,216.15

COMMON STOCKB07DRZ908 26 Apr 2011 29 Apr 2011 EUR/IT4 0.02CHICAGO ANALYTIC TRADING COMPANYRECORDATI SPA

2,300.000 NHEG Local 7.124100 0.00 26.22 0.00 16,359.210.683831

Base 10.417925 0.00 38.34 0.00 23,922.88

COMMON STOCK EUR.15B08QZ4908 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCESPRINET SPA

1,733.000 NHEH Local 5.695003 0.00 2.71 0.00 9,866.730.682198

Base 8.348021 0.00 3.97 0.00 14,463.15
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24 May 2011 27 May 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

2,229.000 NHEH Local 4.616698 0.00 3.60 0.00 10,287.020.708868

Base 6.512775 0.00 5.08 0.00 14,511.90

25 May 2011 30 May 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

18,586.000 NHEH Local 4.680800 0.00 30.45 0.00 86,966.900.709119

Base 6.600867 0.00 42.94 0.00 122,640.77

26 May 2011 31 May 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

670.000 NHEH Local 4.654000 0.00 1.09 0.00 3,117.090.709900

Base 6.555853 0.00 1.54 0.00 4,390.89

27 May 2011 01 Jun 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

2,306.000 NHEH Local 4.615400 0.00 3.73 0.00 10,639.380.699986

Base 6.593560 0.00 5.33 0.00 15,199.42

B08QZ4908 Total

41.58 0.000.0025,524.000 Local 120,877.12

Base 0.00 58.86 0.00 171,206.13

COMMON STOCK EUR.5B0B87F900 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCMARR SPA

1,359.000 NHEH Local 8.860000 0.00 3.31 0.00 12,037.430.682198

Base 12.987432 0.00 4.85 0.00 17,645.07

COMMON STOCK EUR.02B14NJ7908 27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCAMPLIFON SPA

2,164.000 NHEH Local 4.132001 0.00 2.46 0.00 8,939.190.682198

Base 6.056894 0.00 3.61 0.00 13,103.51

COMMON STOCK NPVB15CPD901 20 May 2011 25 May 2011 EUR/IT4MERRILL LYNCH INTERNATIONALPIAGGIO + C. S.P.A.

6,000.000 NHHV Local 2.548100 0.00 6.12 0.00 15,282.480.705567

Base 3.611422 0.00 8.67 0.00 21,659.86
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23 May 2011 26 May 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

8,400.000 NHHV Local 2.464800 0.00 8.28 0.00 20,696.040.713470

Base 3.454665 0.00 11.61 0.00 29,007.58

24 May 2011 27 May 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

18,264.000 NHHV Local 2.540400 0.00 18.56 0.00 46,379.310.708868

Base 3.583742 0.00 26.18 0.00 65,427.29

25 May 2011 30 May 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

11,975.000 NHHV Local 2.604100 0.00 12.47 0.00 31,171.630.709119

Base 3.672303 0.00 17.59 0.00 43,958.25

26 May 2011 31 May 2011 EUR/IT4UBS AG

5,000.000 NHHV Local 2.587000 0.00 6.47 0.00 12,928.530.709900

Base 3.644175 0.00 9.11 0.00 18,211.76

27 May 2011 01 Jun 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

12,474.000 NHHV Local 2.610900 0.00 13.03 0.00 32,555.340.699986

Base 3.729932 0.00 18.61 0.00 46,508.56

30 May 2011 02 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

6,000.000 NHHV Local 2.612200 0.00 7.84 0.00 15,665.360.699986

Base 3.731789 0.00 11.20 0.00 22,379.53

31 May 2011 03 Jun 2011 EUR/IT4UBS AG

10,600.000 NHHV Local 2.637700 0.00 13.98 0.00 27,945.640.695652

Base 3.791695 0.00 20.10 0.00 40,171.87

01 Jun 2011 06 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

2,500.000 NHHV Local 2.662400 0.00 3.33 0.00 6,652.670.692977

Base 3.841975 0.00 4.81 0.00 9,600.13

02 Jun 2011 07 Jun 2011 EUR/IT4UBS AG

1,400.000 NHHV Local 2.621500 0.00 1.84 0.00 3,668.260.693241

Base 3.781513 0.00 2.65 0.00 5,291.46
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03 Jun 2011 08 Jun 2011 EUR/IT4UBS AG

5,000.000 NHHV Local 2.567400 0.00 6.42 0.00 12,830.580.684767

Base 3.749305 0.00 9.38 0.00 18,737.15

08 Jun 2011 13 Jun 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

9,000.000 NHHV Local 2.603300 0.00 9.37 0.00 23,420.330.685518

Base 3.797566 0.00 13.67 0.00 34,164.43

09 Jun 2011 14 Jun 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

14,000.000 NHHV Local 2.651600 0.00 14.85 0.00 37,107.550.688113

Base 3.853437 0.00 21.58 0.00 53,926.54

10 Jun 2011 15 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

64,136.000 NHHV Local 2.758400 0.00 88.46 0.00 176,824.280.696161

Base 3.962302 0.00 127.07 0.00 253,999.12

13 Jun 2011 16 Jun 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

300.000 NHHV Local 2.739800 0.00 0.33 0.00 821.610.696015

Base 3.936409 0.00 0.47 0.00 1,180.45

13 Jun 2011 16 Jun 2011 EUR/IT4J.P. MORGAN CLEARING CORP.

55,300.000 NHHV Local 2.741000 0.00 106.10 0.00 151,471.200.696015

Base 3.938134 0.00 152.44 0.00 217,626.34

14 Jun 2011 17 Jun 2011 EUR/IT4J.P. MORGAN CLEARING CORP.

44,000.000 NHHV Local 2.849100 0.00 87.75 0.00 125,272.650.690894

Base 4.123787 0.00 127.01 0.00 181,319.64

15 Jun 2011 20 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

18,800.000 NHHV Local 2.871700 0.00 26.99 0.00 53,960.970.703210

Base 4.083702 0.00 38.38 0.00 76,735.21

16 Jun 2011 21 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

7,000.000 NHHV Local 2.837000 0.00 9.93 0.00 19,849.070.706464

Base 4.015774 0.00 14.06 0.00 28,096.36
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17 Jun 2011 22 Jun 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

8,800.000 NHHV Local 2.856300 0.00 10.05 0.00 25,125.390.698056

Base 4.091792 0.00 14.40 0.00 35,993.37

20 Jun 2011 23 Jun 2011 EUR/IT4DEUTSCHE BANK SECURITIES INC

3,500.000 NHHV Local 2.826800 0.00 3.96 0.00 9,889.840.698348

Base 4.047839 0.00 5.67 0.00 14,161.76

20 Jun 2011 23 Jun 2011 EUR/IT4J.P. MORGAN CLEARING CORP.

17,700.000 NHHV Local 2.828000 0.00 35.04 0.00 50,020.560.698348

Base 4.049557 0.00 50.18 0.00 71,626.98

21 Jun 2011 24 Jun 2011 EUR/IT4CITIGROUPGLOBAL MARKETS LIMITED

8,800.000 NHHV Local 2.898400 0.00 12.75 0.00 25,493.170.694444

Base 4.173699 0.00 18.36 0.00 36,710.19

22 Jun 2011 27 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

2,500.000 NHHV Local 2.886600 0.00 3.61 0.00 7,212.890.694324

Base 4.157425 0.00 5.20 0.00 10,388.36

23 Jun 2011 28 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

3,890.000 NHHV Local 2.833900 0.00 5.51 0.00 11,018.360.705866

Base 4.014785 0.00 7.81 0.00 15,609.70

24 Jun 2011 29 Jun 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

8,600.000 NHHV Local 2.912200 0.00 12.52 0.00 25,032.400.704821

Base 4.131829 0.00 17.76 0.00 35,515.97

24 Jun 2011 29 Jun 2011 EUR/IT4UBS AG

1,475.000 NHHV Local 2.924102 0.00 2.16 0.00 4,310.890.704821

Base 4.148716 0.00 3.06 0.00 6,116.29

27 Jun 2011 30 Jun 2011 EUR/IT4UBS AG

4,000.000 NHHV Local 3.049300 0.00 6.10 0.00 12,191.100.700182

Base 4.355011 0.00 8.71 0.00 17,411.33
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29 Jun 2011 OPEN EUR/IT4MORGAN STANLEY CO INCORPORATED

7,300.000 NHHV Local 2.883300 0.00 8.42 0.00 21,039.670.693145

Base 4.159736 0.00 12.15 0.00 30,353.92

B15CPD901 Total

542.24 0.000.00366,714.000 Local 1,005,837.77

Base 0.00 777.89 0.00 1,441,889.40

COMMON STOCK EUR.1B1965C904 26 Apr 2011 29 Apr 2011 EUR/IT4 0.02CHICAGO ANALYTIC TRADING COMPANYGRUPPO COIN SPA

2,800.000 NHEG Local 6.653000 0.00 29.81 0.00 18,598.590.683831

Base 9.729012 0.00 43.59 0.00 27,197.64

12 May 2011 17 May 2011 EUR/IT4 0.01GOLDMAN SACHS + CO

50,200.000 NHEG Local 6.446600 0.00 517.79 0.00 323,101.530.702716

Base 9.173834 0.00 736.84 0.00 459,789.63

B1965C904 Total

547.60 0.000.0053,000.000 Local 341,700.12

Base 0.00 780.43 0.00 486,987.27

COMMON STOCK EUR1.0B1HKSV907 26 Apr 2011 29 Apr 2011 EUR/IT4 0.03CHICAGO ANALYTIC TRADING COMPANYBANCA GENERALI SPA

3,900.000 NHEG Local 11.215100 0.00 69.98 0.00 43,668.910.683831

Base 16.400397 0.00 102.34 0.00 63,859.21

27 Apr 2011 02 May 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

3,197.000 NHEH Local 11.180000 0.00 9.83 0.00 35,732.630.682198

Base 16.388204 0.00 14.41 0.00 52,378.68

B1HKSV907 Total

79.81 0.000.007,097.000 Local 79,401.54

Base 0.00 116.75 0.00 116,237.89
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COMMON STOCK EUR1.B234WN909 26 Apr 2011 29 Apr 2011 EUR/IT4 0.07CHICAGO ANALYTIC TRADING COMPANYDIASORIN SPA

500.000 NHEG Local 31.910800 0.00 25.53 0.00 15,929.870.683831

Base 46.664746 0.00 37.33 0.00 23,295.04

EXP 24JUN11B4L6G7903 10 Jun 2011 15 Jun 2011 EUR/IT4RIGHTS SOLDUNION DI BANCHE IRTS

502.000 NHHJ Local 0.171494 0.00 0.00 0.00 86.090.696161

Base 0.246342 0.00 0.00 0.00 123.66

15 Jun 2011 21 Jun 2011 EUR/IT41 RIGHTS SOLD

40,000.000 NHHJ Local 0.046100 0.00 0.00 0.00 1,844.000.703210

Base 0.065557 0.00 0.00 0.00 2,622.26

B4L6G7903 Total

0.00 0.000.0040,502.000 Local 1,930.09

Base 0.00 0.00 0.00 2,745.92

EXP 10JUN11B4PCML908 31 May 2011 06 Jun 2011 EUR/IT43 RIGHTS SOLDINTESA SANPAOLO RTS

4.000 NHHJ Local 0.115000 0.00 0.00 0.00 0.460.695652

Base 0.165313 0.00 0.00 0.00 0.66

10 Jun 2011 EUR/IT4RIGHTS EXERCISED

1,643,012.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.696161

Base 0.000000 0.00 0.00 0.00 0.00

10 Jun 2011 CANCEL EUR/IT4RIGHTS EXERCISED

-1,643,012.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.696161

Base 0.000000 0.00 0.00 0.00 0.00

10 Jun 2011 EUR/IT4RIGHTS EXERCISED

603,274.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696161

Base 0.000000 0.00 0.00 0.00 0.00
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10 Jun 2011 CANCEL EUR/IT4RIGHTS EXERCISED

-603,274.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696161

Base 0.000000 0.00 0.00 0.00 0.00

10 Jun 2011 10 Jun 2011 EUR/IT4LAPSED RIGHTS

2.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.696161

Base 0.000000 0.00 0.00 0.00 0.00

10 Jun 2011 10 Jun 2011 EUR/IT4RIGHTS EXERCISED

1,643,012.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.696161

Base 0.000000 0.00 0.00 0.00 0.00

10 Jun 2011 10 Jun 2011 EUR/IT4RIGHTS EXERCISED

603,274.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696161

Base 0.000000 0.00 0.00 0.00 0.00

B4PCML908 Total

0.00 0.000.002,246,292.000 Local 0.46

Base 0.00 0.00 0.00 0.66

2,817,812.000

0.00

0.00

2,257.78

1,574.95

0.00

0.00 2,365,327.88

3,388,962.58

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK507503902 27 Apr 2011 02 May 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCHEIJMANS

743.000 NHEH Local 23.060000 0.00 4.71 0.00 17,128.870.682198

Base 33.802503 0.00 6.90 0.00 25,108.36

COMMON STOCK EUR.04516529906 26 Apr 2011 29 Apr 2011 EUR/NL5 0.06CHICAGO ANALYTIC TRADING COMPANYASM INTERNATIONAL NV

1,400.000 NHEG Local 27.293400 0.00 61.14 0.00 38,149.620.683831

Base 39.912493 0.00 89.41 0.00 55,788.08
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COMMON STOCK EUR.48548155902 26 May 2011 31 May 2011 EUR/NL55 CUSIP CHANGE NON CASHPOSTNL NV

17,703.000 NHHJ Local 10.994083 0.00 0.00 0.00 194,628.260.710169

Base 15.480940 0.00 0.00 0.00 274,059.10

COMMON STOCK EUR.25579994906 26 Apr 2011 29 Apr 2011 EUR/NL5 0.02MERRILL LYNCH INTERNATIONALCSM

23,161.000 NHHV Local 25.774600 0.00 298.48 0.00 596,667.030.683831

Base 37.691476 0.00 436.48 0.00 872,535.80

27 Apr 2011 02 May 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLC

20,000.000 NHHV Local 25.330000 0.00 303.96 0.00 506,296.040.682198

Base 37.129983 0.00 445.56 0.00 742,154.10

15 Apr 2011 20 Apr 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLC

4,229.000 NHEH Local 24.717399 0.00 52.26 0.00 104,477.620.692425

Base 35.696861 0.00 75.47 0.00 150,886.55

27 Apr 2011 02 May 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

485.000 NHEH Local 25.400000 0.00 3.39 0.00 12,315.610.682198

Base 37.232592 0.00 4.97 0.00 18,052.84

24 May 2011 27 May 2011 EUR/NL5 0.01INVESTMENT TECHNOLOGY GROUP LTD

5,511.000 NHEH Local 24.328599 0.00 46.93 0.00 134,027.980.708868

Base 34.320352 0.00 66.20 0.00 189,073.25

25 May 2011 30 May 2011 EUR/NL5 0.01INVESTMENT TECHNOLOGY GROUP LTD

5,356.000 NHEH Local 24.113701 0.00 45.20 0.00 129,107.780.709119

Base 34.005154 0.00 63.74 0.00 182,067.86

579994906 Total

750.22 0.000.0058,742.000 Local 1,482,892.06

Base 0.00 1,092.42 0.00 2,154,770.40
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.2B08TZQ903 27 Apr 2011 03 May 2011 EUR/NL51 CABRERA CAPITAL MARKETS LLCTOMTOM

2,645.000 NHEH Local 6.112000 0.00 4.45 0.00 16,161.790.682198

Base 8.959276 0.00 6.52 0.00 23,690.76

COMMON STOCK EUR2.5B12GN4907 26 Apr 2011 29 Apr 2011 EUR/NL5 0.02MERRILL LYNCH INTERNATIONALTEN CATE NV

4,200.000 NHHV Local 31.802600 0.00 66.79 0.00 133,504.130.683831

Base 46.506520 0.00 97.67 0.00 195,229.71

27 Apr 2011 02 May 2011 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLC

8,000.000 NHHV Local 31.198500 0.00 149.75 0.00 249,438.250.682198

Base 45.732324 0.00 219.51 0.00 365,639.08

07 Jun 2011 07 Jun 2011 EUR/NL5RIGHTS SOLD

1,561.000 NHHV Local 28.089686 0.00 0.00 0.00 43,848.000.681477

Base 41.218832 0.00 0.00 0.00 64,342.60

B12GN4907 Total

216.54 0.000.0013,761.000 Local 426,790.38

Base 0.00 317.18 0.00 625,211.39

COMMON STOCK EUR.25B156T5907 27 Apr 2011 02 May 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCSBM OFFSHORE NV

1,653.000 NHEH Local 19.725003 0.00 8.97 0.00 32,596.460.682198

Base 28.913897 0.00 13.15 0.00 47,781.52

COMMON STOCK EUR.25B1VYYM904 15 Apr 2011 20 Apr 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCMEDIQ NV

3,885.000 NHEH Local 14.007200 0.00 27.21 0.00 54,390.760.692425

Base 20.229194 0.00 39.30 0.00 78,551.12

18 Apr 2011 21 Apr 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

5,689.000 NHEH Local 14.002800 0.00 39.83 0.00 79,622.100.703606

Base 19.901479 0.00 56.61 0.00 113,162.91
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Units/Original Face
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Stl Date Fail Days Broker Name
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

19 Apr 2011 26 Apr 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

3,156.000 NHEH Local 14.047200 0.00 22.17 0.00 44,310.790.698300

Base 20.116282 0.00 31.75 0.00 63,455.23

27 Apr 2011 02 May 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

871.000 NHEH Local 14.695006 0.00 3.52 0.00 12,795.830.682198

Base 21.540676 0.00 5.16 0.00 18,756.77

B1VYYM904 Total

92.73 0.000.0013,601.000 Local 191,119.48

Base 0.00 132.82 0.00 273,926.03

COMMON STOCK EUR.25B1W8P1906 27 Apr 2011 02 May 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCAALBERTS INDUSTRIES NV

1,349.000 NHEH Local 17.015004 0.00 6.31 0.00 22,946.930.682198

Base 24.941445 0.00 9.25 0.00 33,636.76

111,597.000

0.00

0.00

1,667.65

1,145.07

0.00

0.00 2,422,413.85

3,513,972.40

Local

Base

NETHERLANDS Total

PORTUGAL

COMMON STOCK EUR1.0410359905 29 Mar 2011 CANCEL EUR/PT4CREDIT SUISSEEDP ENERGIAS DE PORTUGAL SA

-8,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.710808

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR1.0580392900 21 Apr 2011 EUR/PT4CREDIT SUISSEBRISA AUTO ESTRADAS PORTUGAL

4,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.685706

Base 0.000000 0.00 0.00 0.00 0.00

21 Apr 2011 CANCEL EUR/PT4CREDIT SUISSE

-4,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.685706

Base 0.000000 0.00 0.00 0.00 0.00
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

580392900 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK EUR1.0581249901 25 Apr 2011 EUR/PT4CREDIT SUISSEBANCO COMERCIAL PORTUGUES R

83,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.686012

Base 0.000000 0.00 0.00 0.00 0.00

25 Apr 2011 CANCEL EUR/PT4CREDIT SUISSE

-83,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.686012

Base 0.000000 0.00 0.00 0.00 0.00

20 Apr 2011 EUR/PT4CREDIT SUISSE

83,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689037

Base 0.000000 0.00 0.00 0.00 0.00

20 Apr 2011 CANCEL EUR/PT4CREDIT SUISSE

-83,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689037

Base 0.000000 0.00 0.00 0.00 0.00

581249901 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK EUR.03581718905 29 Mar 2011 CANCEL EUR/PT4CREDIT SUISSEPORTUGAL TELECOM SGPS SA REG

-390,000.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.710808

Base 0.000000 0.00 0.00 0.00 0.00

17 May 2011 EUR/PT4CREDIT SUISSE

14,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706389

Base 0.000000 0.00 0.00 0.00 0.00
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17 May 2011 CANCEL EUR/PT4CREDIT SUISSE

-14,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706389

Base 0.000000 0.00 0.00 0.00 0.00

581718905 Total

0.00 0.000.00-390,000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 26MAY11983PJV909 23 May 2011 27 May 2011 EUR/PT41 MERRILL LYNCH PEIRCE FENNER AND SBANCO BPI SA RTS

101,000.000 NHHV Local 0.114900 0.00 4.64 0.00 11,600.260.713470

Base 0.161044 0.00 6.50 0.00 16,258.93

24 May 2011 27 May 2011 EUR/PT4MERRILL LYNCH INTERNATIONAL

182,800.000 NHHV Local 0.109800 0.00 8.03 0.00 20,063.410.708868

Base 0.154895 0.00 11.33 0.00 28,303.45

25 May 2011 30 May 2011 EUR/PT4MERRILL LYNCH INTERNATIONAL

113,700.000 NHHV Local 0.109000 0.00 4.96 0.00 12,388.340.709119

Base 0.153712 0.00 6.99 0.00 17,470.04

983PJV909 Total

17.63 0.000.00397,500.000 Local 44,052.01

Base 0.00 24.82 0.00 62,032.42

EXP 05MAY11983ZYF905 05 May 2011 18 May 2011 EUR/PT41 SUBSCRIPTION (NON CASH)BANCO COMERCIAL PORTUGU RTS

123,938.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.671930

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKACI00LVJ3 20 Jun 2011 EUR/PT4NEW TO ORD NON CASHBANCO COMERCIAL PORTUGUES SA

5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698930

Base 0.000000 0.00 0.00 0.00 0.00
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Price
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

20 Jun 2011 CANCEL EUR/PT4NEW TO ORD NON CASH

-5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698930

Base 0.000000 0.00 0.00 0.00 0.00

20 Jun 2011 EUR/PT4NEW TO ORD NON CASH

5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698348

Base 0.000000 0.00 0.00 0.00 0.00

20 Jun 2011 CANCEL EUR/PT4NEW TO ORD NON CASH

-5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698348

Base 0.000000 0.00 0.00 0.00 0.00

20 Jun 2011 20 Jun 2011 EUR/PT4NEW TO ORD NON CASH

5,451.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698348

Base 0.000000 0.00 0.00 0.00 0.00

ACI00LVJ3 Total

0.00 0.000.005,451.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 09JUN11B45L57900 30 May 2011 02 Jun 2011 EUR/PT4RIGHTS SOLDBANCO COMERCIAL PORTUGU RTS

42,738.000 NHHJ Local 0.010989 0.00 0.00 0.00 469.650.700845

Base 0.015680 0.00 0.00 0.00 670.12

02 Jun 2011 07 Jun 2011 EUR/PT4RIGHTS SOLD

86,651.000 NHHJ Local 0.009989 0.00 0.00 0.00 865.640.693241

Base 0.014409 0.00 0.00 0.00 1,248.69

B45L57900 Total

0.00 0.000.00129,389.000 Local 1,335.29

Base 0.00 0.00 0.00 1,918.81
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

258,278.000

0.00

0.00

24.82

17.63

0.00

0.00 45,387.30

63,951.23

Local

Base

PORTUGAL Total

SPAIN

COMMON STOCK421756008 26 Apr 2011 29 Apr 2011 EUR/ES5 0.94CREDIT AGRICLE INDOSUEZCONSTRUCC Y AUX DE FERROCARR

143.000 NHEG Local 403.179021 0.00 92.25 0.00 57,562.350.683831

Base 589.588686 0.00 134.90 0.00 84,176.28

12 May 2011 17 May 2011 EUR/ES5 0.93JEFFERIES+ COMPANY INC

1,012.000 NHEG Local 410.644901 0.00 664.92 0.00 414,907.720.702716

Base 584.368224 0.00 946.21 0.00 590,434.43

13 May 2011 18 May 2011 EUR/ES5 0.93JEFFERIES+ COMPANY INC

303.000 NHEG Local 409.389307 0.00 198.47 0.00 123,846.490.707089

Base 578.978469 0.00 280.69 0.00 175,149.79

16 May 2011 19 May 2011 EUR/ES5 0.93JEFFERIES+ COMPANY INC

979.000 NHEG Local 407.977293 0.00 639.06 0.00 398,770.710.703334

Base 580.061952 0.00 908.62 0.00 566,972.04

17 May 2011 20 May 2011 EUR/ES5 0.92JEFFERIES+ COMPANY INC

277.000 NHEG Local 406.273400 0.00 180.06 0.00 112,357.670.705841

Base 575.587703 0.00 255.10 0.00 159,182.69

15 Apr 2011 20 Apr 2011 EUR/ES5 0.29PERSHING LLC

322.000 NHEH Local 400.197702 0.00 64.43 0.00 128,799.230.692425

Base 577.965414 0.00 93.05 0.00 186,011.81

18 Apr 2011 21 Apr 2011 EUR/ES5 0.28PERSHING LLC

232.000 NHEH Local 397.275216 0.00 46.08 0.00 92,121.770.703606

Base 564.627385 0.00 65.49 0.00 130,928.06
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Apr 2011 29 Apr 2011 EUR/ES5 0.16PERSHING LLC

23.000 NHEH Local 403.750000 0.00 2.55 0.00 9,283.700.682198

Base 591.836974 0.00 3.74 0.00 13,608.51

24 May 2011 27 May 2011 EUR/ES5 0.19INVESTMENT TECHNOLOGY GROUP LTD

52.000 NHEH Local 390.499100 0.00 7.11 0.00 20,298.840.708868

Base 550.877032 0.00 10.03 0.00 28,635.57

25 May 2011 30 May 2011 EUR/ES5 0.19INVESTMENT TECHNOLOGY GROUP LTD

453.000 NHEH Local 390.840600 0.00 61.97 0.00 176,988.820.710732

Base 549.912766 0.00 87.19 0.00 249,023.29

421756008 Total

1,956.90 0.000.003,796.000 Local 1,534,937.30

Base 0.00 2,785.02 0.00 2,184,122.47

COMMON STOCK EUR2.0459306908 26 Apr 2011 29 Apr 2011 EUR/ES5 0.05CREDIT AGRICLE INDOSUEZMIQUEL Y COSTAS

500.000 NHEG Local 22.213200 0.00 17.77 0.00 11,088.830.683831

Base 32.483464 0.00 25.99 0.00 16,215.75

COMMON STOCK EUR.6514021906 25 May 2011 30 May 2011 EUR/ES5 0.11SANFORD C. BERNSTEIN LTDPROSEGUR COMP SEGURIDAD REGD

2,610.000 NHHP Local 39.784000 0.00 207.67 0.00 103,628.570.709119

Base 56.103418 0.00 292.86 0.00 146,137.07

26 May 2011 31 May 2011 EUR/ES5 0.11SANFORD C. BERNSTEIN LTD

901.000 NHHP Local 39.787902 0.00 71.70 0.00 35,777.200.709900

Base 56.047193 0.00 101.00 0.00 50,397.52

26 May 2011 31 May 2011 EUR/ES5 0.11DEUTSCHE BANK SECURITIES INC

9,347.000 NHHP Local 39.700000 0.00 742.15 0.00 370,333.750.709900

Base 55.923369 0.00 1,045.43 0.00 521,670.31
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 May 2011 01 Jun 2011 EUR/ES5 0.09PERSHING LLC

288.000 NHHP Local 39.729700 0.00 17.16 0.00 11,424.990.699986

Base 56.757849 0.00 24.51 0.00 16,321.74

514021906 Total

1,038.68 0.000.0013,146.000 Local 521,164.51

Base 0.00 1,463.80 0.00 734,526.64

COMMON STOCK EUR.6537974909 27 Apr 2011 29 Apr 2011 EUR/ES5 0.01PERSHING LLCOBRASCON HUARTE LAIN S.A.

870.000 NHEH Local 27.500000 0.00 6.58 0.00 23,918.420.682198

Base 40.310877 0.00 9.65 0.00 35,060.82

COMMON STOCK EUR.6546832908 27 Apr 2011 29 Apr 2011 EUR/ES5 0.01PERSHING LLCEBRO FOODS SA

687.000 NHEH Local 16.680000 0.00 3.15 0.00 11,456.010.682198

Base 24.450380 0.00 4.62 0.00 16,792.79

COMMON STOCK EUR.3547400903 15 Apr 2011 20 Apr 2011 EUR/ES5PERSHING LLCBANKINTER SA

37,792.000 NHEH Local 5.065100 0.00 95.71 0.00 191,324.550.692425

Base 7.315016 0.00 138.22 0.00 276,310.86

COMMON STOCK EUR1.0549557908 04 Apr 2011 07 Apr 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITEDCAMPOFRIO FOOD GROUP SA

1,028.000 NHHV Local 8.160000 0.00 4.19 0.00 8,384.290.703260

Base 11.603106 0.00 5.96 0.00 11,922.03

05 Apr 2011 08 Apr 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

700.000 NHHV Local 8.189900 0.00 2.87 0.00 5,730.060.702420

Base 11.659548 0.00 4.09 0.00 8,157.60

549557908 Total

7.06 0.000.001,728.000 Local 14,114.35

Base 0.00 10.05 0.00 20,079.63
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR1.0550478903 15 Apr 2011 20 Apr 2011 EUR/ES5 0.01PERSHING LLCSACYR VALLEHERMOSO SA

38,275.000 NHEH Local 8.739100 0.00 167.24 0.00 334,321.810.692425

Base 12.621006 0.00 241.53 0.00 482,827.47

18 Apr 2011 21 Apr 2011 EUR/ES5MERRILL LYNCH INTERNATIONAL

6,175.000 NHEH Local 8.283200 0.00 15.60 0.00 51,133.160.703606

Base 11.772498 0.00 22.17 0.00 72,673.00

19 Apr 2011 26 Apr 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

7,579.000 NHEH Local 8.234100 0.00 21.84 0.00 62,384.400.698300

Base 11.791637 0.00 31.28 0.00 89,337.53

20 Apr 2011 27 Apr 2011 EUR/ES5DEUTSCHE BANK AG LONDON

257.000 NHEH Local 8.783619 0.00 0.79 0.00 2,256.600.689037

Base 12.747674 0.00 1.15 0.00 3,275.01

20 Apr 2011 27 Apr 2011 EUR/ES5UBS AG

11,160.000 NHEH Local 8.691200 0.00 33.95 0.00 96,959.840.689037

Base 12.613546 0.00 49.27 0.00 140,717.90

26 Apr 2011 29 Apr 2011 EUR/ES5GOLDMAN SACHS INTERNATIONAL

6,753.000 NHEH Local 8.788500 0.00 20.77 0.00 59,327.970.683831

Base 12.851860 0.00 30.37 0.00 86,758.23

27 Apr 2011 02 May 2011 EUR/ES5MERRILL LYNCH INTERNATIONAL

6,145.000 NHEH Local 8.709001 0.00 18.73 0.00 53,498.080.682198

Base 12.766090 0.00 27.46 0.00 78,420.17

28 Apr 2011 03 May 2011 EUR/ES5CREDIT SUISSE SECURITIES (EUROPE) L

6,213.000 NHEH Local 8.696300 0.00 18.91 0.00 54,011.200.676361

Base 12.857483 0.00 27.96 0.00 79,855.58

29 Apr 2011 04 May 2011 EUR/ES5DEUTSCHE BANK AG LONDON

5,033.000 NHEH Local 8.596700 0.00 15.14 0.00 43,252.050.674718

Base 12.741175 0.00 22.44 0.00 64,103.89
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Base Currency: USD - US DOLLAR

02 May 2011 05 May 2011 EUR/ES5CREDIT SUISSE SECURITIES (EUROPE) L

5,598.000 NHEH Local 8.584600 0.00 16.82 0.00 48,039.770.672472

Base 12.765736 0.00 25.01 0.00 71,437.58

03 May 2011 06 May 2011 EUR/ES5GOLDMAN SACHS INTERNATIONAL

4,529.000 NHEH Local 8.512601 0.00 13.50 0.00 38,540.070.672246

Base 12.662925 0.00 20.08 0.00 57,330.31

04 May 2011 09 May 2011 EUR/ES5DEUTSCHE BANK AG LONDON

3,557.000 NHEH Local 8.511999 0.00 10.60 0.00 30,266.580.673015

Base 12.647562 0.00 15.75 0.00 44,971.63

05 May 2011 10 May 2011 EUR/ES5NOMURA INTERNATIONAL PLC

5,952.000 NHEH Local 8.269499 0.00 15.25 0.00 49,204.810.685753

Base 12.059005 0.00 22.24 0.00 71,752.96

06 May 2011 11 May 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTD

5,313.000 NHEH Local 8.289701 0.00 15.42 0.00 44,027.760.690012

Base 12.013850 0.00 22.35 0.00 63,807.24

09 May 2011 12 May 2011 EUR/ES5GOLDMAN SACHS INTERNATIONAL

409.000 NHEH Local 8.089300 0.00 1.15 0.00 3,307.370.699276

Base 11.568108 0.00 1.64 0.00 4,729.71

13 May 2011 18 May 2011 EUR/ES5CREDIT SUISSE SECURITIES (EUROPE) L

4,129.000 NHEH Local 8.007700 0.00 9.09 0.00 33,054.700.707089

Base 11.324883 0.00 12.86 0.00 46,747.58

550478903 Total

394.80 0.000.00117,077.000 Local 1,003,586.17

Base 0.00 573.56 0.00 1,458,745.79
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COMMON STOCK EUR.3563828904 26 Apr 2011 29 Apr 2011 EUR/ES5 0.07CREDIT AGRICLE INDOSUEZVISCOFAN SA

600.000 NHEG Local 29.777700 0.00 28.59 0.00 17,838.030.683831

Base 43.545408 0.00 41.81 0.00 26,085.44

12 May 2011 EUR/ES5 0.07CREDIT AGRICLE INDOSUEZ

10,300.000 NHEG Local 29.225400 0.00 481.63 0.00 300,539.990.702716

Base 41.589205 0.00 685.38 0.00 427,683.43

12 May 2011 CANCEL EUR/ES5 0.07CREDIT AGRICLE INDOSUEZ

-10,300.000 NHEG Local 29.225400 0.00 -481.63 0.00 -300,539.990.702716

Base 41.589205 0.00 -685.38 0.00 -427,683.43

12 May 2011 17 May 2011 EUR/ES5 0.07CREDIT AGRICLE INDOSUEZ

10,300.000 NHEG Local 29.120200 0.00 479.90 0.00 299,458.160.702716

Base 41.439500 0.00 682.92 0.00 426,143.93

27 Apr 2011 29 Apr 2011 EUR/ES5 0.01PERSHING LLC

390.000 NHEH Local 29.950000 0.00 3.21 0.00 11,677.290.682198

Base 43.902210 0.00 4.71 0.00 17,117.16

563828904 Total

511.70 0.000.0011,290.000 Local 328,973.48

Base 0.00 729.44 0.00 469,346.53

COMMON STOCK EUR2.0572377901 27 Apr 2011 29 Apr 2011 EUR/ES5 0.02PERSHING LLCRED ELECTRICA CORPORACION SA

663.000 NHEH Local 42.685008 0.00 7.78 0.00 28,292.380.682198

Base 62.569823 0.00 11.40 0.00 41,472.39

COMMON STOCK EUR1.5738307909 27 Apr 2011 29 Apr 2011 EUR/ES5 0.01PERSHING LLCENAGAS SA

1,289.000 NHEH Local 16.405004 0.00 5.82 0.00 21,140.230.682198

Base 24.047277 0.00 8.53 0.00 30,988.41



Prepared by State StreetPage 965

Sales Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EXP 27APR11977AEM905 20 Apr 2011 27 Apr 2011 EUR/ES5CREDIT SUISSE SECURITIES (EUROPE) LBANCO POPULAR ESPANOL RIGHTS

71,773.000 NHHJ Local 0.050000 0.00 1.79 0.00 3,586.860.689037

Base 0.072565 0.00 2.60 0.00 5,205.61

EXP 30JUN11977YTP900 24 Jun 2011 29 Jun 2011 EUR/ES5RIGHTS SOLDZARDOYA OTIS SA RTS

13.000 NHHJ Local 0.480000 0.00 0.00 0.00 6.240.704821

Base 0.681024 0.00 0.00 0.00 8.85

EXP 27JUN11977ZDD901 27 Jun 2011 28 Jun 2011 EUR/ES5RIGHTS EXERCISEDMAPFRE

1,053.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.700182

Base 0.000000 0.00 0.00 0.00 0.00

27 Jun 2011 28 Jun 2011 EUR/ES5LAPSED RIGHTS

34.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.700182

Base 0.000000 0.00 0.00 0.00 0.00

977ZDD901 Total

0.00 0.000.001,087.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK EUR.2B03851902 27 Apr 2011 29 Apr 2011 EUR/ES5PERSHING LLCFERROVIAL SA

3,207.000 NHEH Local 9.396000 0.00 8.29 0.00 30,124.680.682198

Base 13.773127 0.00 12.15 0.00 44,158.26

COMMON STOCK EUR.1B0PP3G909 23 May 2011 26 May 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITEDTUBOS REUNIDOS SA

2,300.000 NHHV Local 2.212200 0.00 2.54 0.00 5,085.520.713470

Base 3.100621 0.00 3.56 0.00 7,127.87

25 May 2011 30 May 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

2,100.000 NHHV Local 2.243900 0.00 1.88 0.00 4,710.310.709119

Base 3.164349 0.00 2.65 0.00 6,642.48
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Sales Report by Report Date
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 May 2011 02 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,200.000 NHHV Local 2.251400 0.00 1.35 0.00 2,700.330.699986

Base 3.216350 0.00 1.93 0.00 3,857.69

01 Jun 2011 06 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

900.000 NHHV Local 2.245000 0.00 1.01 0.00 2,019.490.692977

Base 3.239646 0.00 1.46 0.00 2,914.22

02 Jun 2011 07 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,400.000 NHHV Local 2.220000 0.00 1.55 0.00 3,106.450.693241

Base 3.202350 0.00 2.24 0.00 4,481.05

07 Jun 2011 10 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

2,100.000 NHHV Local 2.160000 0.00 2.27 0.00 4,533.730.681477

Base 3.169586 0.00 3.33 0.00 6,652.80

09 Jun 2011 14 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,400.000 NHHV Local 2.138900 0.00 1.50 0.00 2,992.960.688113

Base 3.108356 0.00 2.18 0.00 4,349.52

13 Jun 2011 16 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

2,100.000 NHHV Local 2.050000 0.00 1.72 0.00 4,303.280.696015

Base 2.945339 0.00 2.47 0.00 6,182.74

14 Jun 2011 17 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

3,700.000 NHHV Local 2.140700 0.00 3.17 0.00 7,917.420.690894

Base 3.098449 0.00 4.59 0.00 11,459.67

15 Jun 2011 20 Jun 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,200.000 NHHV Local 2.110300 0.00 1.27 0.00 2,531.090.703210

Base 3.000953 0.00 1.81 0.00 3,599.34

17 Jun 2011 22 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

1,100.000 NHHV Local 2.102400 0.00 0.93 0.00 2,311.710.698056

Base 3.011793 0.00 1.33 0.00 3,311.64
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

20 Jun 2011 23 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

3,500.000 NHHV Local 2.060000 0.00 2.88 0.00 7,207.120.698348

Base 2.949819 0.00 4.12 0.00 10,320.24

21 Jun 2011 24 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

600.000 NHHV Local 2.110000 0.00 0.51 0.00 1,265.490.694444

Base 3.038402 0.00 0.73 0.00 1,822.31

22 Jun 2011 27 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

1,000.000 NHHV Local 2.105000 0.00 0.84 0.00 2,104.160.694324

Base 3.031726 0.00 1.21 0.00 3,030.52

27 Jun 2011 30 Jun 2011 EUR/ES5J.P. MORGAN CLEARING CORP.

6,400.000 NHHV Local 2.027500 0.00 9.08 0.00 12,966.920.700182

Base 2.895676 0.00 12.97 0.00 18,519.36

27 Jun 2011 30 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

2,100.000 NHHV Local 2.030700 0.00 1.71 0.00 4,262.760.700182

Base 2.900246 0.00 2.44 0.00 6,088.07

28 Jun 2011 OPEN EUR/ES5MORGAN STANLEY CO INCORPORATED

900.000 NHHV Local 2.037900 0.00 0.73 0.00 1,833.380.696015

Base 2.927954 0.00 1.05 0.00 2,634.11

29 Jun 2011 OPEN EUR/ES5J.P. MORGAN CLEARING CORP.

8,400.000 NHHV Local 2.087500 0.00 12.27 0.00 17,522.730.693145

Base 3.011635 0.00 17.70 0.00 25,280.04

30 Jun 2011 OPEN EUR/ES5MORGAN STANLEY CO INCORPORATED

2,500.000 NHHV Local 2.105700 0.00 2.11 0.00 5,262.140.688539

Base 3.058215 0.00 3.06 0.00 7,642.47

B0PP3G909 Total

49.32 0.000.0044,900.000 Local 94,636.99

Base 0.00 70.83 0.00 135,916.14
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.1B16FTB903 15 Apr 2011 20 Apr 2011 EUR/ES5 0.03PERSHING LLCTECNICAS REUNIDAS SA

11,024.000 NHEH Local 40.609500 0.00 223.84 0.00 447,455.290.692425

Base 58.648229 0.00 323.27 0.00 646,214.81

COMMON STOCK EUR.1B1PQHS904 07 Apr 2011 12 Apr 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZFAES FARMA SA

20,120.000 NHEG Local 2.804000 0.00 90.27 0.00 56,326.210.699937

Base 4.006075 0.00 128.97 0.00 80,473.26

08 Apr 2011 13 Apr 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

12,455.000 NHEG Local 2.795700 0.00 55.71 0.00 34,764.730.692665

Base 4.036150 0.00 80.43 0.00 50,189.82

11 Apr 2011 14 Apr 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

19,289.000 NHEG Local 2.762500 0.00 85.26 0.00 53,200.600.691802

Base 3.993195 0.00 123.24 0.00 76,901.48

12 Apr 2011 15 Apr 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

13,721.000 NHEG Local 2.741300 0.00 60.18 0.00 37,553.200.691898

Base 3.962000 0.00 86.98 0.00 54,275.63

13 Apr 2011 18 Apr 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

25,032.000 NHEG Local 2.705000 0.00 108.34 0.00 67,603.220.690846

Base 3.915489 0.00 156.82 0.00 97,855.70

B1PQHS904 Total

399.76 0.000.0090,617.000 Local 249,447.96

Base 0.00 576.44 0.00 359,695.89

COMMON STOCKB1X8QN906 15 Apr 2011 20 Apr 2011 EUR/ES5PERSHING LLCBANCO DE SABADELL SA

47,655.000 NHEH Local 3.061000 0.00 72.94 0.00 145,799.020.693577

Base 4.413353 0.00 105.16 0.00 210,213.17
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Apr 2011 29 Apr 2011 EUR/ES5PERSHING LLC

4,326.000 NHEH Local 2.953999 0.00 3.51 0.00 12,775.490.682198

Base 4.330120 0.00 5.15 0.00 18,726.95

B1X8QN906 Total

76.45 0.000.0051,981.000 Local 158,574.51

Base 0.00 110.31 0.00 228,940.12

COMMON STOCK EUR.12B1YY66907 27 Apr 2011 02 May 2011 EUR/ES5 0.01PERSHING LLCALMIRALL SA

24,500.000 NHHV Local 7.626300 0.00 112.11 0.00 186,732.240.682198

Base 11.179013 0.00 164.34 0.00 273,721.47

25 May 2011 30 May 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

400.000 NHHV Local 7.883900 0.00 1.58 0.00 3,151.980.709119

Base 11.117880 0.00 2.23 0.00 4,444.92

01 Jun 2011 06 Jun 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

400.000 NHHV Local 7.840000 0.00 1.57 0.00 3,134.430.692977

Base 11.313507 0.00 2.27 0.00 4,523.14

03 Jun 2011 08 Jun 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

400.000 NHHV Local 7.563600 0.00 1.51 0.00 3,023.930.684767

Base 11.045509 0.00 2.21 0.00 4,416.00

08 Jun 2011 13 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

900.000 NHHV Local 7.434300 0.00 2.68 0.00 6,688.190.685518

Base 10.844792 0.00 3.91 0.00 9,756.40

09 Jun 2011 14 Jun 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

400.000 NHHV Local 7.425500 0.00 1.19 0.00 2,969.010.688113

Base 10.791106 0.00 1.73 0.00 4,314.71
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 OPEN EUR/ES5MORGAN STANLEY CO INCORPORATED

900.000 NHHV Local 7.201300 0.00 2.59 0.00 6,478.580.688539

Base 10.458812 0.00 3.76 0.00 9,409.17

15 Apr 2011 20 Apr 2011 EUR/ES5 0.01PERSHING LLC

17,523.000 NHEH Local 7.809400 0.00 68.42 0.00 136,775.700.692425

Base 11.278333 0.00 98.81 0.00 197,531.43

18 Apr 2011 21 Apr 2011 EUR/ES5 0.01PERSHING LLC

3,471.000 NHEH Local 7.672300 0.00 13.32 0.00 26,617.230.703606

Base 10.904256 0.00 18.93 0.00 37,829.74

19 Apr 2011 26 Apr 2011 EUR/ES5 0.01PERSHING LLC

1,574.000 NHEH Local 7.600000 0.00 5.98 0.00 11,956.420.698300

Base 10.883574 0.00 8.56 0.00 17,122.18

20 Apr 2011 27 Apr 2011 EUR/ES5 0.01PERSHING LLC

9,999.000 NHEH Local 7.545800 0.00 37.73 0.00 75,412.720.689037

Base 10.951226 0.00 54.76 0.00 109,446.55

27 Apr 2011 29 Apr 2011 EUR/ES5PERSHING LLC

2,147.000 NHEH Local 7.600000 0.00 4.49 0.00 16,312.710.682198

Base 11.140461 0.00 6.58 0.00 23,911.99

B1YY66907 Total

253.17 0.000.0062,614.000 Local 479,253.14

Base 0.00 368.09 0.00 696,427.70

COMMON STOCKB3Q65B903 27 Apr 2011 27 Apr 2011 EUR/ES5NEW TO ORD NON CASHBANCO BILBAO VIZCAYA AREGENTAR

3,745.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.682198

Base 0.000000 0.00 0.00 0.00 0.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EXP15APR11B3VM9M904 11 Apr 2011 14 Apr 2011 EUR/ES5RIGHTS SOLDBANKINTER SA RTS

12,792.000 NHEH Local 0.023735 0.00 0.00 0.00 303.620.691802

Base 0.034309 0.00 0.00 0.00 438.88

11 Apr 2011 14 Apr 2011 EUR/ES5RIGHTS SOLD

14,408.000 NHHJ Local 0.023757 0.00 0.00 0.00 342.300.691802

Base 0.034341 0.00 0.00 0.00 494.79

13 Apr 2011 19 Apr 2011 EUR/ES51 RIGHTS SOLD

13,000.000 NHEH Local 0.009882 0.00 0.00 0.00 128.470.690846

Base 0.014304 0.00 0.00 0.00 185.96

13 Apr 2011 19 Apr 2011 EUR/ES51 RIGHTS SOLD

20,500.000 NHHJ Local 0.009916 0.00 0.00 0.00 203.290.690846

Base 0.014353 0.00 0.00 0.00 294.26

14 Apr 2011 19 Apr 2011 EUR/ES5RIGHTS SOLD

12,000.000 NHEH Local 0.015860 0.00 0.00 0.00 190.320.691467

Base 0.022937 0.00 0.00 0.00 275.24

B3VM9M904 Total

0.00 0.000.0072,700.000 Local 1,168.00

Base 0.00 0.00 0.00 1,689.13

EXP 21JUN11B44PHW904 20 Jun 2011 20 Jun 2011 EUR/ES5SUBSCRIPTION (NON CASH)GAS NATURAL SDG SA RTS

3,808.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698714

Base 0.000000 0.00 0.00 0.00 0.00

20 Jun 2011 21 Jun 2011 EUR/ES51 LAPSED RIGHTS

2.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.698714

Base 0.000000 0.00 0.00 0.00 0.00
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Base Currency: USD - US DOLLAR

B44PHW904 Total

0.00 0.000.003,810.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 29JUN11B511JX903 15 Jun 2011 20 Jun 2011 EUR/ES5RIGHTS SOLDSACYR VALLEHERMOSOSA RTS

47,718.000 NHEH Local 0.185410 0.00 0.00 0.00 8,847.410.703210

Base 0.263662 0.00 0.00 0.00 12,581.46

COMMON STOCKB513HJ902 29 Jun 2011 29 Jun 2011 EUR/ES5NEW TO ORD NON CASHGAS NATURAL SDG SA

136.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.693145

Base 0.000000 0.00 0.00 0.00 0.00

EXP 12MAY11B5QGL9903 29 Apr 2011 04 May 2011 EUR/ES5MERRILL LYNCH INTERNATIONALBANCO PASTOR RTS

30,200.000 NHHV Local 0.072000 0.00 0.87 0.00 2,173.530.674718

Base 0.106711 0.00 1.29 0.00 3,221.39

03 May 2011 06 May 2011 EUR/ES5MERRILL LYNCH INTERNATIONAL

37,900.000 NHHV Local 0.071000 0.00 1.08 0.00 2,689.820.672246

Base 0.105616 0.00 1.61 0.00 4,001.24

04 May 2011 09 May 2011 EUR/ES5MERRILL LYNCH INTERNATIONAL

30,618.000 NHHV Local 0.071000 0.00 0.87 0.00 2,173.010.673015

Base 0.105495 0.00 1.29 0.00 3,228.77

B5QGL9903 Total

2.82 0.000.0098,718.000 Local 7,036.36

Base 0.00 4.19 0.00 10,451.40

EXP 21APR11B669GP909 07 Apr 2011 12 Apr 2011 EUR/ES5RIGHTS SOLDBANCO BILBAO VIZCAYA ARG RTS

35.000 NHHJ Local 0.144000 0.00 0.00 0.00 5.040.699937

Base 0.205733 0.00 0.00 0.00 7.20
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

21 Apr 2011 EUR/ES5SUBSCRIPTION (NON CASH)

220,955.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689150

Base 0.000000 0.00 0.00 0.00 0.00

21 Apr 2011 CANCEL EUR/ES5SUBSCRIPTION (NON CASH)

-220,955.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689150

Base 0.000000 0.00 0.00 0.00 0.00

21 Apr 2011 25 Apr 2011 EUR/ES54 SUBSCRIPTION (NON CASH)

220,955.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.685706

Base 0.000000 0.00 0.00 0.00 0.00

B669GP909 Total

0.00 0.000.00220,990.000 Local 5.04

Base 0.00 0.00 0.00 7.20

973,871.000

0.00

0.00

7,228.16

5,061.39

0.00

0.00 5,170,138.71

7,424,958.65

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.06006695001 08 Mar 2011 08 Mar 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASHGLANBIA PLC

152,700.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.25024249906 27 Apr 2011 28 Apr 2011 EUR/GBB 0.02MERRILL LYNCH INTERNATIONALDCC PLC

15,600.000 NHHV Local 22.325000 0.00 174.14 0.00 348,095.860.682198

Base 32.725103 0.00 255.26 0.00 510,256.35

23 May 2011 26 May 2011 EUR/GBB 0.03GOODBODY STOCKBROKERS

5,500.000 NHHV Local 21.000000 0.00 115.50 1.25 115,383.250.713470

Base 29.433613 0.00 161.88 1.75 161,721.24
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Stl Date Fail Days Broker Name
Interest Commissions
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

25 May 2011 30 May 2011 EUR/GBB 0.03GOODBODY STOCKBROKERS

7,600.000 NHHV Local 21.035000 0.00 159.87 1.25 159,704.880.709119

Base 29.663568 0.00 225.45 1.76 225,215.91

024249906 Total

449.51 2.500.0028,700.000 Local 623,183.99

Base 0.00 642.59 3.51 897,193.50

COMMON STOCK EUR.1025881905 08 Mar 2011 08 Mar 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASHPADDY POWER PLC

11,900.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

99UFPK906 07 Jun 2011 07 Jun 2011 EUR/BOSAUTREPAT-DISTRIBUTIONMACQUARIE EURO INFRASTR FD LP

39,629.600 NHHU Local 1.000000 0.00 0.00 0.00 39,629.600.690703

Base 1.447800 0.00 0.00 0.00 57,375.74

COMMON STOCK EUR.01B010DT901 12 May 2011 EUR/GBB 0.01JEFFERIES+ COMPANY INCC+C GROUP PLC

54,918.000 NHEG Local 3.530200 0.00 310.19 0.00 193,561.330.702716

Base 5.023651 0.00 441.42 0.00 275,447.45

12 May 2011 CANCEL EUR/GBB 0.01JEFFERIES+ COMPANY INC

-54,918.000 NHEG Local 3.530200 0.00 -310.19 0.00 -193,561.330.702716

Base 5.023651 0.00 -441.42 0.00 -275,447.45

13 May 2011 EUR/GBB 0.01JEFFERIES+ COMPANY INC

41,382.000 NHEG Local 3.534700 0.00 234.04 0.00 146,038.920.707089

Base 4.998946 0.00 330.99 0.00 206,535.41

13 May 2011 CANCEL EUR/GBB 0.01JEFFERIES+ COMPANY INC

-41,382.000 NHEG Local 3.534700 0.00 -234.04 0.00 -146,038.920.707089

Base 4.998946 0.00 -330.99 0.00 -206,535.41
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

08 Mar 2011 08 Mar 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASH

101,700.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

B010DT901 Total

0.00 0.000.00101,700.000 Local 0.00

Base 0.00 0.00 0.00 0.00

334,629.600

0.00

0.00

642.59

449.51

3.51

2.50 662,813.59

954,569.24

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local5,332,431.600

0.00Base

114.79

164.82

21,957.09

31,548.15

32,166,483.68

46,225,176.54

HONG KONG DOLLAR

COMMON STOCK HKD.25615967007 26 Apr 2011 28 Apr 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESHKR INTERNATIONAL LTD

29,600.000 NHEG Local 4.500500 0.00 217.14 140.66 132,857.007.771050

Base 0.579137 0.00 27.94 18.10 17,096.40

COMMON STOCK HKD.25619368004 07 Apr 2011 11 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCCHOW SANG SANG HLDG

168,000.000 NHEG Local 19.640400 0.00 5,279.34 3,563.57 3,290,744.297.770150

Base 2.527673 0.00 679.44 458.62 423,511.04

08 Apr 2011 12 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

92,000.000 NHEG Local 19.549100 0.00 2,877.63 1,942.46 1,793,697.117.767250

Base 2.516862 0.00 370.48 250.08 230,930.78

11 Apr 2011 13 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

46,000.000 NHEG Local 19.498100 0.00 1,435.06 968.71 894,508.837.768600

Base 2.509860 0.00 184.73 124.70 115,144.15
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12 Apr 2011 14 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

31,000.000 NHEG Local 18.991000 0.00 941.95 635.91 587,143.147.773250

Base 2.443122 0.00 121.18 81.81 75,533.80

619368004 Total

10,533.98 7,110.650.00337,000.000 Local 6,566,093.37

Base 0.00 1,355.83 915.21 845,119.77

COMMON STOCK HKD.05628204901 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGIORDANO INTERNATIONAL LTD

90,000.000 NHEH Local 5.493100 0.00 197.75 533.93 493,647.327.769400

Base 0.707017 0.00 25.45 68.72 63,537.38

COMMON STOCK628625907 19 May 2011 HKD/HK1REVERSE SPLIT NON CASHLI + FUNG LTD

116,000.000 NHHJ Local 34.347594 0.00 0.00 0.00 3,984,320.917.772190

Base 4.419294 0.00 0.00 0.00 512,638.10

19 May 2011 CANCEL HKD/HK1REVERSE SPLIT NON CASH

-116,000.000 NHHJ Local 34.347594 0.00 0.00 0.00 -3,984,320.917.772190

Base 4.419294 0.00 0.00 0.00 -512,638.10

19 May 2011 24 May 2011 HKD/HK11 STOCKSPLIT NON CASH

116,000.000 NHHJ Local 34.347594 0.00 0.00 0.00 3,984,320.917.772190

Base 4.419294 0.00 0.00 0.00 512,638.10

628625907 Total

0.00 0.000.00116,000.000 Local 3,984,320.91

Base 0.00 0.00 0.00 512,638.10

COMMON STOCK HKD.1633393905 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCENN ENERGY HOLDINGS LTD

18,000.000 NHEH Local 26.950000 0.00 194.04 523.91 484,382.057.769400

Base 3.468736 0.00 24.97 67.44 62,344.85
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COMMON STOCK HKD.5638740902 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGREAT EAGLE HOLDINGS LTD

50,000.000 NHEH Local 26.884500 0.00 537.69 1,451.76 1,342,235.557.769400

Base 3.460306 0.00 69.21 186.85 172,759.23

COMMON STOCK HKD.1646587006 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGALAXY ENTERTAINMENT GROUP L

72,000.000 NHEH Local 14.067800 0.00 405.15 1,093.91 1,011,382.547.769400

Base 1.810667 0.00 52.15 140.80 130,175.12

COMMON STOCK HKD.1647749001 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPUBLIC FINANCIAL HOLDINGS LT

70,000.000 NHEH Local 4.879100 0.00 136.61 368.86 341,031.537.769400

Base 0.627989 0.00 17.58 47.48 43,894.19

COMMON STOCK HKD.1648008001 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCK WAH INTL HOLDINGS

68,000.000 NHEH Local 3.190000 0.00 86.77 234.27 216,598.967.769400

Base 0.410585 0.00 11.17 30.15 27,878.47

COMMON STOCK HKD.5652503905 07 Apr 2011 11 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCCHONG HING BANK LTD

37,000.000 NHEG Local 20.414300 0.00 1,208.53 816.28 753,304.297.770150

Base 2.627272 0.00 155.53 105.05 96,948.49

08 Apr 2011 12 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

31,000.000 NHEG Local 20.168600 0.00 1,000.36 675.34 623,550.907.767250

Base 2.596620 0.00 128.79 86.95 80,279.49

11 Apr 2011 13 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

14,000.000 NHEG Local 20.131300 0.00 450.94 305.17 281,082.097.768600

Base 2.591368 0.00 58.05 39.28 36,181.82

12 Apr 2011 14 Apr 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

22,000.000 NHEG Local 20.129600 0.00 708.56 478.95 441,663.697.773250

Base 2.589599 0.00 91.15 61.62 56,818.41
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652503905 Total

3,368.39 2,275.740.00104,000.000 Local 2,099,600.97

Base 0.00 433.52 292.90 270,228.21

COMMON STOCK HKD.1680765906 26 Apr 2011 28 Apr 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESSINGAMAS CONTAINER HLDGS

68,000.000 NHEG Local 3.793200 0.00 420.44 270.90 257,246.267.771050

Base 0.488119 0.00 54.10 34.86 33,103.15

27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

166,000.000 NHEH Local 3.677100 0.00 244.16 659.23 609,495.217.769400

Base 0.473280 0.00 31.43 84.84 78,448.17

680765906 Total

664.60 930.130.00234,000.000 Local 866,741.47

Base 0.00 85.53 119.70 111,551.32

RIGHTS975AFE904 23 Jun 2011 23 Jun 2011 HKD/HK1LAPSED RIGHTSNEWTON RESOURCES LTD

477.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.789200

Base 0.000000 0.00 0.00 0.00 0.00

EXP 23JUN11975CLH906 23 Jun 2011 24 Jun 2011 HKD/HK1LAPSED RIGHTSNEWTON RESOURCES LTD RTS

401.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.789200

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.1B01RQM903 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPACIFIC BASIN SHIPPING LTD

58,000.000 NHEH Local 4.840000 0.00 112.29 303.18 280,304.537.769400

Base 0.622957 0.00 14.45 39.02 36,078.02

REIT NPVB0PVBN902 26 Apr 2011 28 Apr 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESPROSPERITY REIT

196,000.000 NHEG Local 1.869700 0.00 597.33 385.32 365,478.557.771050

Base 0.240598 0.00 76.87 49.59 47,030.78
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COMMON STOCK HKD.1B0SKB3907 26 Apr 2011 28 Apr 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESCHINA TING GROUP HLDGS LTD

82,000.000 NHEG Local 1.118000 0.00 149.43 96.58 91,429.997.771050

Base 0.143867 0.00 19.23 12.43 11,765.46

COMMON STOCK HKD.2B1528K906 07 Apr 2011 11 Apr 2011 HKD/HK1GOLDMAN SACHS + COSING TAO NEWS CORP LTD

223,000.000 NHEG Local 2.549300 0.00 926.64 596.91 566,970.357.770150

Base 0.328089 0.00 119.26 76.82 72,967.75

08 Apr 2011 12 Apr 2011 HKD/HK1GOLDMAN SACHS + CO

96,000.000 NHEG Local 2.539200 0.00 390.02 263.26 243,109.927.767250

Base 0.326911 0.00 50.21 33.89 31,299.36

11 Apr 2011 13 Apr 2011 HKD/HK1GOLDMAN SACHS + CO

252,000.000 NHEG Local 2.495800 0.00 1,006.31 679.26 627,256.037.768600

Base 0.321268 0.00 129.54 87.44 80,742.48

12 Apr 2011 14 Apr 2011 HKD/HK1GOLDMAN SACHS + CO

83,000.000 NHEG Local 2.457600 0.00 326.37 220.30 203,434.137.773250

Base 0.316161 0.00 41.99 28.34 26,171.05

13 Apr 2011 15 Apr 2011 HKD/HK1GOLDMAN SACHS + CO

124,000.000 NHEG Local 2.420600 0.00 489.25 315.16 299,349.997.775800

Base 0.311299 0.00 62.92 40.53 38,497.65

14 Apr 2011 18 Apr 2011 HKD/HK1GOLDMAN SACHS + CO

243,000.000 NHEG Local 2.426300 0.00 943.35 636.76 588,010.797.773850

Base 0.312110 0.00 121.35 81.91 75,639.59

15 Apr 2011 19 Apr 2011 HKD/HK1GOLDMAN SACHS + CO

195,000.000 NHEG Local 2.421300 0.00 769.61 495.76 470,888.137.773750

Base 0.311471 0.00 99.00 63.78 60,574.13

19 Apr 2011 21 Apr 2011 HKD/HK1GOLDMAN SACHS + CO

159,000.000 NHEG Local 2.387600 0.00 607.41 410.00 378,610.997.777450

Base 0.306990 0.00 78.10 52.72 48,680.61
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B1528K906 Total

5,458.96 3,617.410.001,375,000.000 Local 3,377,630.33

Base 0.00 702.37 465.43 434,572.62

COMMON STOCKB17MXJ905 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCHI SUN TECHNOLOGY CHINA LTD

108,000.000 NHEH Local 2.485300 0.00 107.37 289.88 268,015.157.769400

Base 0.319883 0.00 13.82 37.31 34,496.25

COMMON STOCK HKD.1B1L3WW903 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCXINGDA INT L HOLDINGS

54,000.000 NHEH Local 8.993000 0.00 194.25 524.47 484,903.287.769400

Base 1.157490 0.00 25.00 67.50 62,411.93

COMMON STOCKB1WMLF908 26 Apr 2011 28 Apr 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESPACIFIC TEXTILES HOLDINGS

17,000.000 NHEG Local 4.822900 0.00 133.64 86.10 81,769.567.771050

Base 0.620624 0.00 17.20 11.08 10,522.33

27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

69,000.000 NHEH Local 4.858800 0.00 134.10 362.08 334,761.027.769400

Base 0.625376 0.00 17.26 46.60 43,087.11

B1WMLF908 Total

267.74 448.180.0086,000.000 Local 416,530.58

Base 0.00 34.46 57.68 53,609.44

COMMON STOCK HKD.15B284BK903 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCDAH CHONG HONG

41,000.000 NHEH Local 8.872900 0.00 145.52 392.89 363,250.497.769400

Base 1.142032 0.00 18.73 50.57 46,754.00

COMMON STOCK HKD.1B28XTQ907 26 Apr 2011 28 Apr 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESVALUE PARTNERS GROUP LTD

46,000.000 NHEG Local 7.665000 0.00 574.72 370.63 351,644.657.771050

Base 0.986353 0.00 73.96 47.70 45,250.60
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12 May 2011 16 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

114,000.000 NHEG Local 6.938800 0.00 1,289.37 830.57 788,903.267.772100

Base 0.892783 0.00 165.90 106.87 101,504.52

13 May 2011 17 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

37,000.000 NHEG Local 6.939600 0.00 410.82 277.31 256,077.077.772900

Base 0.892794 0.00 52.85 35.68 32,944.86

16 May 2011 18 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

100,000.000 NHEG Local 6.786100 0.00 1,085.78 732.90 676,791.327.777300

Base 0.872552 0.00 139.61 94.24 87,021.37

17 May 2011 19 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

122,000.000 NHEG Local 6.687200 0.00 1,305.34 881.11 813,651.957.774850

Base 0.860107 0.00 167.89 113.33 104,651.79

18 May 2011 20 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

100,000.000 NHEG Local 6.869200 0.00 1,119.68 721.27 685,079.057.775000

Base 0.883498 0.00 144.01 92.77 88,113.06

19 May 2011 23 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

116,000.000 NHEG Local 6.969800 0.00 1,317.84 848.92 806,330.047.774550

Base 0.896489 0.00 169.51 109.19 103,714.05

20 May 2011 24 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

106,000.000 NHEG Local 6.813900 0.00 1,177.31 758.38 720,337.717.773500

Base 0.876555 0.00 151.45 97.56 92,665.81

23 May 2011 25 May 2011 HKD/HK1UBS SECURITIES ASIA LTD

129,000.000 NHEG Local 6.590000 0.00 1,360.18 918.12 847,831.707.777600

Base 0.847305 0.00 174.88 118.05 109,009.42

B28XTQ907 Total

9,641.04 6,339.210.00870,000.000 Local 5,946,646.75

Base 0.00 1,240.06 815.39 764,875.48
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COMMON STOCK HKD.25B3XH0P905 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCHUTCHISON TELECOMM HONG KONG

218,000.000 NHEH Local 2.388700 0.00 208.29 562.40 519,965.917.769400

Base 0.307450 0.00 26.81 72.38 66,924.85

COMMON STOCKB4JSGQ906 02 Jun 2011 08 Jun 2011 HKD/HK11 MANDATORYEXCHANGE NON CASHLI + FUNG LTD TEMP TRADING

232,000.000 NHHJ Local 17.173797 0.00 0.00 0.00 3,984,320.917.772190

Base 2.209647 0.00 0.00 0.00 512,638.10

COMMON STOCK HKD.1B5497Y904 27 Apr 2011 29 Apr 2011 HKD/HK1LOOP CAPITAL MARKETS LLCTRINITY LTD

44,000.000 NHEH Local 8.603200 0.00 151.42 408.82 377,980.567.769400

Base 1.107318 0.00 19.49 52.62 48,649.90

EXP 31OCT12 CALLB5SSGN900 27 Apr 2011 01 May 2011 HKD/HK14 RIGHTS SUBSCRIBED (NON CASH)KINGBOARD CHEMICALS HDGS WTS

400.000 NHHJ Local 12.118050 0.00 0.00 0.00 4,847.227.772714

Base 1.559050 0.00 0.00 0.00 623.62

HONG KONG DOLLAR  Total

0.00Local4,553,878.000

0.00Base

28,032.16

3,607.27

33,375.76

4,294.64

34,020,195.92

4,377,653.49

JAPANESE YEN

COMMON STOCK601120009 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESAKEBONO BRAKE INDUSTRY CO

7,000.000 NHEG Local 428.571429 0.00 4,800.00 0.00 2,995,200.0081.940000

Base 5.230308 0.00 58.58 0.00 36,553.58

COMMON STOCK602150005 25 Apr 2011 28 Apr 2011 JPY/JP5 0.02BNP PARIBAS PEREGRINE SECURITIESALPS ELECTRIC CO LTD

5,000.000 NHEG Local 807.000000 0.00 6,456.00 0.00 4,028,544.0081.940000

Base 9.848670 0.00 78.79 0.00 49,164.56

12 May 2011 17 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

83,000.000 NHEG Local 815.803301 0.00 108,339.00 0.00 67,603,335.0080.755000

Base 10.102202 0.00 1,341.58 0.00 837,141.17
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27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

1,300.000 NHEH Local 788.000000 0.00 409.00 0.00 1,023,991.0082.600000

Base 9.539952 0.00 4.95 0.00 12,396.99

602150005 Total

115,204.00 0.000.0089,300.000 Local 72,655,870.00

Base 0.00 1,425.32 0.00 898,702.72

COMMON STOCK604587006 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCAOYAMA TRADING CO LTD

3,000.000 NHEH Local 1,274.000000 0.00 1,528.00 0.00 3,820,472.0082.600000

Base 15.423729 0.00 18.50 0.00 46,252.69

COMMON STOCK604692905 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOMY COMPANY LTD

1,100.000 NHEH Local 690.000000 0.00 303.00 0.00 758,697.0082.600000

Base 8.353511 0.00 3.67 0.00 9,185.19

COMMON STOCK604800904 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCARC LAND SAKAMOTO CO LTD

700.000 NHEH Local 1,093.000000 0.00 306.00 0.00 764,794.0082.600000

Base 13.232446 0.00 3.70 0.00 9,259.01

COMMON STOCK606842003 14 Apr 2011 19 Apr 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCAUTOBACS SEVEN CO LTD

4,800.000 NHEH Local 2,946.395625 0.00 8,485.00 0.00 14,134,214.0083.240000

Base 35.396391 0.00 101.93 0.00 169,800.74

COMMON STOCK607035904 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCBELLUNA CO LTD

1,300.000 NHEH Local 558.000000 0.00 290.00 0.00 725,110.0082.600000

Base 6.755448 0.00 3.51 0.00 8,778.57

COMMON STOCK607635000 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCBANK OF THE RYUKYUS LTD

1,800.000 NHEH Local 927.000000 0.00 667.00 0.00 1,667,933.0082.600000

Base 11.222760 0.00 8.08 0.00 20,192.89
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COMMON STOCK607644002 07 Apr 2011 12 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INCBANK OF SAGA LTD/THE

50,000.000 NHEG Local 222.631600 0.00 17,811.00 0.00 11,113,769.0084.990000

Base 2.619503 0.00 209.57 0.00 130,765.61

08 Apr 2011 13 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

36,000.000 NHEG Local 222.804889 0.00 12,834.00 0.00 8,008,142.0084.990000

Base 2.621542 0.00 151.01 0.00 94,224.52

11 Apr 2011 14 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

9,000.000 NHEG Local 223.000000 0.00 3,211.00 0.00 2,003,789.0084.585000

Base 2.636401 0.00 37.96 0.00 23,689.65

12 Apr 2011 15 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

23,000.000 NHEG Local 220.851913 0.00 8,127.00 0.00 5,071,467.0083.810000

Base 2.635150 0.00 96.97 0.00 60,511.48

13 Apr 2011 18 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHEG Local 223.000000 0.00 3,568.00 0.00 2,226,432.0083.640000

Base 2.666188 0.00 42.66 0.00 26,619.23

14 Apr 2011 19 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

20,000.000 NHEG Local 226.652200 0.00 7,252.00 0.00 4,525,792.0083.240000

Base 2.722876 0.00 87.12 0.00 54,370.40

15 Apr 2011 20 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

33,000.000 NHEG Local 227.657909 0.00 12,020.00 0.00 7,500,691.0083.135000

Base 2.738412 0.00 144.58 0.00 90,223.02

19 Apr 2011 22 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

22,000.000 NHEG Local 220.120000 0.00 7,748.00 0.00 4,834,892.0082.415000

Base 2.670873 0.00 94.01 0.00 58,665.19

20 Apr 2011 25 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHEG Local 218.222250 0.00 2,793.00 0.00 1,742,985.0082.580000

Base 2.642556 0.00 33.82 0.00 21,106.62
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21 Apr 2011 26 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 214.800000 0.00 4,468.00 0.00 2,787,932.0081.815000

Base 2.625435 0.00 54.61 0.00 34,076.05

25 Apr 2011 28 Apr 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHEG Local 214.000000 0.00 3,424.00 0.00 2,136,576.0081.940000

Base 2.611667 0.00 41.79 0.00 26,074.88

26 Apr 2011 02 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHEG Local 209.714333 0.00 2,013.00 0.00 1,256,273.0081.920000

Base 2.559989 0.00 24.57 0.00 15,335.36

607644002 Total

85,269.00 0.000.00240,000.000 Local 53,208,740.00

Base 0.00 1,018.67 0.00 635,662.01

COMMON STOCK608370904 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCFUJI SEAL INTERNATIONAL INC

500.000 NHEH Local 1,647.000000 0.00 329.00 0.00 823,171.0082.600000

Base 19.939467 0.00 3.98 0.00 9,965.75

COMMON STOCK609891908 25 Apr 2011 28 Apr 2011 JPY/JP5 0.02BNP PARIBAS PEREGRINE SECURITIESBELC CO LTD

3,900.000 NHEG Local 973.153846 0.00 6,072.00 0.00 3,789,228.0081.940000

Base 11.876420 0.00 74.10 0.00 46,243.93

COMMON STOCK610502908 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOPPAN FORMS CO LTD

2,200.000 NHEH Local 646.000000 0.00 568.00 0.00 1,420,632.0082.600000

Base 7.820823 0.00 6.88 0.00 17,198.93

COMMON STOCK613403906 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCKADOKAWA GROUP HOLDINGS INC

600.000 NHEH Local 1,933.000000 0.00 463.00 0.00 1,159,337.0082.600000

Base 23.401937 0.00 5.61 0.00 14,035.56
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03 Jun 2011 08 Jun 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLC

1,700.000 NHEH Local 2,520.117059 0.00 2,570.00 0.00 4,281,629.0080.385000

Base 31.350589 0.00 31.97 0.00 53,264.03

613403906 Total

3,033.00 0.000.002,300.000 Local 5,440,966.00

Base 0.00 37.58 0.00 67,299.59

COMMON STOCK613522903 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMUSASHI SEIMITSU INDUSTRY CO

400.000 NHEH Local 1,918.000000 0.00 306.00 0.00 766,894.0082.600000

Base 23.220339 0.00 3.70 0.00 9,284.43

COMMON STOCK614545903 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESTAIHO KOGYO CO

2,000.000 NHEG Local 668.600000 0.00 2,140.00 0.00 1,335,060.0081.940000

Base 8.159629 0.00 26.12 0.00 16,293.14

COMMON STOCK617455902 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCSIIX CORP

1,900.000 NHEH Local 1,058.000000 0.00 804.00 0.00 2,009,396.0082.600000

Base 12.808717 0.00 9.73 0.00 24,326.83

03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

5,500.000 NHEH Local 1,213.672545 0.00 4,005.00 0.00 6,671,194.0080.385000

Base 15.098247 0.00 49.82 0.00 82,990.53

617455902 Total

4,809.00 0.000.007,400.000 Local 8,680,590.00

Base 0.00 59.55 0.00 107,317.36

COMMON STOCK619570005 25 Apr 2011 28 Apr 2011 JPY/JP5BNP PARIBAS PEREGRINE SECURITIESCHUETSU PULP + PAPER CO LTD

14,000.000 NHEG Local 141.071429 0.00 3,160.00 0.00 1,971,840.0081.940000

Base 1.721643 0.00 38.56 0.00 24,064.44
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COMMON STOCK619600000 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCCHUGOKU MARINE PAINTS LTD

4,000.000 NHEH Local 673.000000 0.00 1,076.00 0.00 2,690,924.0082.600000

Base 8.147700 0.00 13.03 0.00 32,577.77

COMMON STOCK619787906 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCBML INC

1,800.000 NHEH Local 2,293.000000 0.00 1,650.00 0.00 4,125,750.0082.600000

Base 27.760291 0.00 19.98 0.00 49,948.55

COMMON STOCK620789909 25 Apr 2011 28 Apr 2011 JPY/JP5 0.04BNP PARIBAS PEREGRINE SECURITIESMACNICA INC

2,000.000 NHEG Local 1,913.350000 0.00 6,123.00 0.00 3,820,577.0081.940000

Base 23.350622 0.00 74.73 0.00 46,626.52

COMMON STOCK625033006 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESDAIHATSU DIESEL MFG CO LTD

3,000.000 NHEG Local 536.000000 0.00 2,573.00 0.00 1,605,427.0081.940000

Base 6.541372 0.00 31.40 0.00 19,592.71

COMMON STOCK625041900 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCEXEDY CORP

600.000 NHEH Local 2,432.000000 0.00 583.00 0.00 1,458,617.0082.600000

Base 29.443099 0.00 7.06 0.00 17,658.80

COMMON STOCK625082003 25 Apr 2011 28 Apr 2011 JPY/JP5BNP PARIBAS PEREGRINE SECURITIESDIC CORP

8,000.000 NHEG Local 194.875000 0.00 2,494.00 0.00 1,556,506.0081.940000

Base 2.378265 0.00 30.44 0.00 18,995.68

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

9,000.000 NHEH Local 190.000000 0.00 684.00 0.00 1,709,316.0082.600000

Base 2.300242 0.00 8.28 0.00 20,693.90

625082003 Total

3,178.00 0.000.0017,000.000 Local 3,265,822.00

Base 0.00 38.72 0.00 39,689.58



Prepared by State StreetPage 988

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK625114004 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDAISHI BANK LTD/THE

5,000.000 NHEH Local 247.000000 0.00 494.00 0.00 1,234,506.0082.600000

Base 2.990315 0.00 5.98 0.00 14,945.59

COMMON STOCK625149000 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDAISHINKU CORP

2,000.000 NHEH Local 466.000000 0.00 372.00 0.00 931,628.0082.600000

Base 5.641646 0.00 4.50 0.00 11,278.79

COMMON STOCK625177001 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDAIWA INDUSTRIES LTD

2,000.000 NHEH Local 403.000000 0.00 322.00 0.00 805,678.0082.600000

Base 4.878935 0.00 3.90 0.00 9,753.97

COMMON STOCK625313903 25 Apr 2011 28 Apr 2011 JPY/JP5 0.03BNP PARIBAS PEREGRINE SECURITIESDAIICHIKOSHO CO LTD

4,200.000 NHEG Local 1,381.000000 0.00 9,280.00 0.00 5,790,920.0081.940000

Base 16.853795 0.00 113.25 0.00 70,672.69

COMMON STOCK627971906 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCSOGO MEDICAL CO LTD

300.000 NHEH Local 2,563.000000 0.00 307.00 0.00 768,593.0082.600000

Base 31.029056 0.00 3.72 0.00 9,305.00

COMMON STOCK628741902 27 Apr 2011 02 May 2011 JPY/JP5 0.58LOOP CAPITAL MARKETS LLCTV ASAHI CORP

21.000 NHEH Local 119,100.000000 0.00 1,000.00 0.00 2,500,100.0082.600000

Base 1,441.888620 0.00 12.11 0.00 30,267.55

COMMON STOCK629655903 25 Apr 2011 28 Apr 2011 JPY/JP5 1.82BNP PARIBAS PEREGRINE SECURITIESGEO CORP

11.000 NHEG Local 93,018.181818 0.00 1,637.00 0.00 1,021,563.0081.940000

Base 1,135.198704 0.00 19.98 0.00 12,467.21

COMMON STOCK630711000 26 Apr 2011 02 May 2011 JPY/JP5 0.01MERRILL LYNCH PEIRCE FENNER AND SEIKEN CHEMICAL CO LTD

12,500.000 NHHV Local 1,027.120000 0.00 6,420.00 0.00 12,832,580.0081.920000

Base 12.538086 0.00 78.37 0.00 156,647.71
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COMMON STOCK630982007 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDENKI KAGAKU KOGYO K K

28,000.000 NHEH Local 389.000000 0.00 6,535.00 0.00 10,885,465.0083.240000

Base 4.673234 0.00 78.51 0.00 130,772.04

COMMON STOCK632994000 27 Apr 2011 02 May 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCFP CORP

300.000 NHEH Local 4,475.000000 0.00 537.00 0.00 1,341,963.0082.600000

Base 54.176755 0.00 6.50 0.00 16,246.53

03 Jun 2011 08 Jun 2011 JPY/JP5 0.03LOOP CAPITAL MARKETS LLC

2,100.000 NHEH Local 4,682.714286 0.00 5,900.00 0.00 9,827,800.0080.385000

Base 58.253583 0.00 73.40 0.00 122,259.13

632994000 Total

6,437.00 0.000.002,400.000 Local 11,169,763.00

Base 0.00 79.90 0.00 138,505.66

COMMON STOCK634900005 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCFOSTER ELECTRIC CO LTD

400.000 NHEH Local 1,785.000000 0.00 285.00 0.00 713,715.0082.600000

Base 21.610169 0.00 3.45 0.00 8,640.62

COMMON STOCK635661002 26 Apr 2011 02 May 2011 JPY/JP5 0.02MERRILL LYNCH PEIRCE FENNER AND SMIRACA HOLDINGS INC

4,300.000 NHHV Local 3,015.348837 0.00 6,483.00 0.00 12,959,517.0081.920000

Base 36.808457 0.00 79.14 0.00 158,197.23

COMMON STOCK635670003 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCFUJIKURA LTD

5,000.000 NHEH Local 399.000000 0.00 798.00 0.00 1,994,202.0082.600000

Base 4.830508 0.00 9.66 0.00 24,142.88

COMMON STOCK635700008 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCFUJI SOFT INC

600.000 NHEH Local 1,208.000000 0.00 289.00 0.00 724,511.0082.600000

Base 14.624697 0.00 3.50 0.00 8,771.32
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COMMON STOCK636428005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCFUJITSU GENERAL LTD

2,000.000 NHEH Local 425.000000 0.00 340.00 0.00 849,660.0082.600000

Base 5.145278 0.00 4.12 0.00 10,286.44

COMMON STOCK637616004 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCGOLDWIN INC

32,000.000 NHEH Local 218.906281 0.00 4,203.00 0.00 7,000,798.0083.240000

Base 2.629821 0.00 50.49 0.00 84,103.77

15 Apr 2011 20 Apr 2011 JPY/JP5ITG SECURITIES (HK) LTD

3,000.000 NHEH Local 220.052333 0.00 330.00 0.00 659,827.0083.135000

Base 2.646928 0.00 3.97 0.00 7,936.81

18 Apr 2011 21 Apr 2011 JPY/JP5ITG SECURITIES (HK) LTD

5,000.000 NHEH Local 215.718800 0.00 539.00 0.00 1,078,055.0082.420000

Base 2.617311 0.00 6.54 0.00 13,080.02

19 Apr 2011 22 Apr 2011 JPY/JP5ITG SECURITIES (HK) LTD

3,000.000 NHEH Local 211.111000 0.00 316.00 0.00 633,017.0082.415000

Base 2.561560 0.00 3.83 0.00 7,680.85

20 Apr 2011 25 Apr 2011 JPY/JP5ITG SECURITIES (HK) LTD

2,000.000 NHEH Local 210.272500 0.00 210.00 0.00 420,335.0082.580000

Base 2.546288 0.00 2.54 0.00 5,090.03

637616004 Total

5,598.00 0.000.0045,000.000 Local 9,792,032.00

Base 0.00 67.37 0.00 117,891.48

COMMON STOCK639870005 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCGUNZE LTD

32,000.000 NHEH Local 284.028094 0.00 5,453.00 0.00 9,083,446.0083.240000

Base 3.412159 0.00 65.51 0.00 109,123.57
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27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

7,000.000 NHEH Local 288.000000 0.00 806.00 0.00 2,015,194.0082.600000

Base 3.486683 0.00 9.76 0.00 24,397.02

639870005 Total

6,259.00 0.000.0039,000.000 Local 11,098,640.00

Base 0.00 75.27 0.00 133,520.59

COMMON STOCK640882007 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCHANWA CO LTD

7,000.000 NHEH Local 339.000000 0.00 949.00 0.00 2,372,051.0082.600000

Base 4.104116 0.00 11.49 0.00 28,717.32

COMMON STOCK641958004 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCHEIWA CORP

2,800.000 NHEH Local 1,236.000000 0.00 1,384.00 0.00 3,459,416.0082.600000

Base 14.963680 0.00 16.76 0.00 41,881.55

COMMON STOCK641961008 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCHEIWADO CO LTD

900.000 NHEH Local 1,006.000000 0.00 362.00 0.00 905,038.0082.600000

Base 12.179177 0.00 4.38 0.00 10,956.88

COMMON STOCK642923007 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCHITACHI TRANSPORT SYSTEM LTD

700.000 NHEH Local 1,114.000000 0.00 311.00 0.00 779,489.0082.600000

Base 13.486683 0.00 3.77 0.00 9,436.91

COMMON STOCK643189905 11 May 2011 11 May 2011 JPY/JP3TENDER OFFERSUMITOMO MITSUI TRUST HOLDIN

958.000 NHHJ Local 280.734864 0.00 0.00 0.00 268,944.0080.785000

Base 3.475087 0.00 0.00 0.00 3,329.13

COMMON STOCK643271901 14 Apr 2011 19 Apr 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCHOKUTO CORP

7,400.000 NHEH Local 1,771.826892 0.00 7,866.00 0.00 13,103,653.0083.240000

Base 21.285763 0.00 94.50 0.00 157,420.15
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COMMON STOCK643904006 27 Apr 2011 02 May 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCHOGY MEDICAL CO LTD

400.000 NHEH Local 3,275.000000 0.00 524.00 0.00 1,309,476.0082.600000

Base 39.648910 0.00 6.34 0.00 15,853.22

COMMON STOCK643981004 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCHOSIDEN CORP

2,200.000 NHEH Local 798.000000 0.00 702.00 0.00 1,754,898.0082.600000

Base 9.661017 0.00 8.50 0.00 21,245.74

COMMON STOCK643987001 24 May 2011 27 May 2011 JPY/JP5GOLDMAN SACHS + COHOSOKAWA MICRON CORP

3,000.000 NHHV Local 359.000000 0.00 539.00 0.00 1,076,461.0082.130000

Base 4.371119 0.00 6.56 0.00 13,106.79

31 May 2011 03 Jun 2011 JPY/JP5ITG AUSTRALIA LTD.

2,000.000 NHHV Local 360.000000 0.00 288.00 0.00 719,712.0081.295000

Base 4.428317 0.00 3.54 0.00 8,853.09

02 Jun 2011 07 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

3,000.000 NHHV Local 360.900000 0.00 541.00 0.00 1,082,159.0081.025000

Base 4.454181 0.00 6.68 0.00 13,355.87

06 Jun 2011 09 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

3,000.000 NHHV Local 362.800000 0.00 544.00 0.00 1,087,856.0080.200000

Base 4.523691 0.00 6.78 0.00 13,564.29

09 Jun 2011 14 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

5,000.000 NHHV Local 380.266800 0.00 951.00 0.00 1,900,383.0080.075000

Base 4.748883 0.00 11.88 0.00 23,732.54

10 Jun 2011 15 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHV Local 390.000000 0.00 195.00 0.00 389,805.0080.270000

Base 4.858602 0.00 2.43 0.00 4,856.17
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13 Jun 2011 16 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHHV Local 395.947333 0.00 712.00 0.00 2,374,972.0080.165000

Base 4.939155 0.00 8.88 0.00 29,626.05

15 Jun 2011 20 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

4,000.000 NHHV Local 398.000000 0.00 796.00 0.00 1,591,204.0080.715000

Base 4.930930 0.00 9.86 0.00 19,713.86

16 Jun 2011 21 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

2,000.000 NHHV Local 397.000000 0.00 397.00 0.00 793,603.0080.710000

Base 4.918845 0.00 4.92 0.00 9,832.77

17 Jun 2011 22 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 390.000000 0.00 117.00 0.00 389,883.0080.110000

Base 4.868306 0.00 1.46 0.00 4,866.85

20 Jun 2011 23 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHHV Local 396.600000 0.00 357.00 0.00 1,189,443.0080.275000

Base 4.940517 0.00 4.45 0.00 14,817.10

22 Jun 2011 27 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 388.000000 0.00 116.00 0.00 387,884.0080.065000

Base 4.846063 0.00 1.45 0.00 4,844.61

23 Jun 2011 28 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHHV Local 385.285500 0.00 385.00 0.00 770,186.0080.455000

Base 4.788832 0.00 4.79 0.00 9,572.88

24 Jun 2011 29 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

2,000.000 NHHV Local 387.000000 0.00 387.00 0.00 773,613.0080.330000

Base 4.817627 0.00 4.82 0.00 9,630.44

27 Jun 2011 30 Jun 2011 JPY/JP5GOLDMAN SACHS + CO

3,000.000 NHHV Local 388.000000 0.00 582.00 0.00 1,163,418.0080.890000

Base 4.796637 0.00 7.19 0.00 14,382.72
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28 Jun 2011 OPEN JPY/JP5UBS SECURITIES ASIA LTD

2,000.000 NHHV Local 398.250000 0.00 398.00 0.00 796,102.0080.855000

Base 4.925484 0.00 4.92 0.00 9,846.05

30 Jun 2011 OPEN JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 390.750000 0.00 117.00 0.00 390,633.0080.645000

Base 4.845310 0.00 1.45 0.00 4,843.86

643987001 Total

7,422.00 0.000.0044,000.000 Local 16,877,317.00

Base 0.00 92.06 0.00 209,445.94

COMMON STOCK643990906 25 Apr 2011 28 Apr 2011 JPY/JP5 0.05BNP PARIBAS PEREGRINE SECURITIESNEC MOBILING LTD

1,000.000 NHEG Local 2,613.400000 0.00 4,181.00 0.00 2,609,219.0081.940000

Base 31.894069 0.00 51.03 0.00 31,843.04

COMMON STOCK645181900 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCEIZO NANAO CORP

1,000.000 NHEH Local 1,768.000000 0.00 707.00 0.00 1,767,293.0082.600000

Base 21.404358 0.00 8.56 0.00 21,395.80

COMMON STOCK646160002 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESINABATA + CO LTD

3,000.000 NHEG Local 473.000000 0.00 2,270.00 0.00 1,416,730.0081.940000

Base 5.772516 0.00 27.70 0.00 17,289.85

COMMON STOCK646782003 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESITOCHU ENEX CO LTD

2,000.000 NHEG Local 437.000000 0.00 1,398.00 0.00 872,602.0081.940000

Base 5.333171 0.00 17.06 0.00 10,649.28

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

2,400.000 NHEH Local 433.000000 0.00 415.00 0.00 1,038,785.0082.600000

Base 5.242131 0.00 5.02 0.00 12,576.09



Prepared by State StreetPage 995

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

646782003 Total

1,813.00 0.000.004,400.000 Local 1,911,387.00

Base 0.00 22.08 0.00 23,225.37

COMMON STOCK646850008 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCJAPAN DIGITAL LABORATORY CO

1,300.000 NHEH Local 917.000000 0.00 476.00 0.00 1,191,624.0082.600000

Base 11.101695 0.00 5.76 0.00 14,426.44

COMMON STOCK647058007 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIPPON SHOKUBAI CO LTD

2,000.000 NHEH Local 1,020.000000 0.00 816.00 0.00 2,039,184.0082.600000

Base 12.348668 0.00 9.88 0.00 24,687.46

COMMON STOCK647998004 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCJUROKU BANK LTD/THE

14,000.000 NHEH Local 242.000000 0.00 1,355.00 0.00 3,386,645.0082.600000

Base 2.929782 0.00 16.40 0.00 41,000.54

COMMON STOCK648084002 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKAGOSHIMA BANK LTD/THE

2,000.000 NHEH Local 526.000000 0.00 420.00 0.00 1,051,580.0082.600000

Base 6.368039 0.00 5.08 0.00 12,730.99

COMMON STOCK648164002 25 Apr 2011 28 Apr 2011 JPY/JP5 0.02BNP PARIBAS PEREGRINE SECURITIESKAKEN PHARMACEUTICAL CO LTD

4,000.000 NHEG Local 1,029.500000 0.00 6,589.00 0.00 4,111,411.0081.940000

Base 12.564071 0.00 80.41 0.00 50,175.87

12 May 2011 17 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

73,000.000 NHEG Local 1,075.408000 0.00 125,608.00 0.00 78,379,176.0080.755000

Base 13.316922 0.00 1,555.42 0.00 970,579.85

14 Apr 2011 19 Apr 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

7,000.000 NHEH Local 1,027.428571 0.00 4,315.00 0.00 7,187,685.0083.240000

Base 12.342967 0.00 51.84 0.00 86,348.93
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27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

5,000.000 NHEH Local 1,027.000000 0.00 2,054.00 0.00 5,132,946.0082.600000

Base 12.433414 0.00 24.87 0.00 62,142.20

03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

13,000.000 NHEH Local 1,149.230769 0.00 8,964.00 0.00 14,931,036.0080.385000

Base 14.296582 0.00 111.51 0.00 185,744.06

648164002 Total

147,530.00 0.000.00102,000.000 Local 109,742,254.00

Base 0.00 1,824.05 0.00 1,354,990.91

COMMON STOCK648356004 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKANTO AUTO WORKS LTD

1,400.000 NHEH Local 512.000000 0.00 286.00 0.00 716,514.0082.600000

Base 6.198547 0.00 3.46 0.00 8,674.50

COMMON STOCK648418002 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCKATO SANGYO CO LTD

900.000 NHEH Local 1,338.000000 0.00 481.00 0.00 1,203,719.0082.600000

Base 16.198547 0.00 5.82 0.00 14,572.87

COMMON STOCK648427003 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCK S HOLDINGS CORP

1,800.000 NHEH Local 2,523.000000 0.00 1,816.00 0.00 4,539,584.0082.600000

Base 30.544794 0.00 21.99 0.00 54,958.64

03 Jun 2011 08 Jun 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLC

2,100.000 NHEH Local 3,046.752381 0.00 3,838.00 0.00 6,394,342.0080.385000

Base 37.902001 0.00 47.75 0.00 79,546.46

648427003 Total

5,654.00 0.000.003,900.000 Local 10,933,926.00

Base 0.00 69.74 0.00 134,505.10
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COMMON STOCK648428001 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKATO WORKS CO LTD

6,000.000 NHEH Local 226.000000 0.00 542.00 0.00 1,355,458.0082.600000

Base 2.736077 0.00 6.56 0.00 16,409.90

COMMON STOCK648720001 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESKEIHANSHIN REAL ESTATE CO

2,000.000 NHEG Local 426.000000 0.00 1,363.00 0.00 850,637.0081.940000

Base 5.198926 0.00 16.63 0.00 10,381.22

COMMON STOCK649427002 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKITZ CORP

3,300.000 NHEH Local 414.000000 0.00 546.00 0.00 1,365,654.0082.600000

Base 5.012107 0.00 6.61 0.00 16,533.34

COMMON STOCK649586005 25 Apr 2011 28 Apr 2011 JPY/JP5 0.02BNP PARIBAS PEREGRINE SECURITIESKOA CORP

3,000.000 NHEG Local 902.766667 0.00 4,333.00 0.00 2,703,967.0081.940000

Base 11.017411 0.00 52.88 0.00 32,999.35

12 May 2011 17 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

12,200.000 NHEG Local 864.887295 0.00 16,882.00 0.00 10,534,743.0080.755000

Base 10.710015 0.00 209.05 0.00 130,453.14

13 May 2011 18 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

17,700.000 NHEG Local 840.642486 0.00 23,807.00 0.00 14,855,565.0080.760000

Base 10.409144 0.00 294.79 0.00 183,947.07

18 May 2011 23 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

3,800.000 NHEG Local 850.342105 0.00 5,170.00 0.00 3,226,130.0081.370000

Base 10.450315 0.00 63.54 0.00 39,647.66

19 May 2011 24 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

7,900.000 NHEG Local 854.112405 0.00 10,795.00 0.00 6,736,693.0081.785000

Base 10.443387 0.00 131.99 0.00 82,370.76
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20 May 2011 25 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

5,200.000 NHEG Local 852.129038 0.00 7,090.00 0.00 4,423,981.0081.640000

Base 10.437641 0.00 86.84 0.00 54,188.89

24 May 2011 27 May 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

12,200.000 NHEG Local 844.548115 0.00 16,485.00 0.00 10,287,002.0082.130000

Base 10.283065 0.00 200.72 0.00 125,252.67

649586005 Total

84,562.00 0.000.0062,000.000 Local 52,768,081.00

Base 0.00 1,039.81 0.00 648,859.54

COMMON STOCK649636008 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCHITACHI KOKUSAI ELECTRIC INC

3,000.000 NHEH Local 658.000000 0.00 789.00 0.00 1,973,211.0082.600000

Base 7.966102 0.00 9.55 0.00 23,888.75

COMMON STOCK649650009 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKOKUYO CO LTD

1,800.000 NHEH Local 596.000000 0.00 429.00 0.00 1,072,371.0082.600000

Base 7.215496 0.00 5.19 0.00 12,982.70

COMMON STOCK649790003 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKUREHA CORP

2,000.000 NHEH Local 391.000000 0.00 312.00 0.00 781,688.0082.600000

Base 4.733656 0.00 3.78 0.00 9,463.54

COMMON STOCK649916004 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKYOSAN ELECTRIC MFG CO LTD

2,000.000 NHEH Local 447.000000 0.00 357.00 0.00 893,643.0082.600000

Base 5.411622 0.00 4.32 0.00 10,818.92

COMMON STOCK650437908 27 Apr 2011 06 May 2011 JPY/JP5 0.014 LOOP CAPITAL MARKETS LLCKOHNAN SHOJI CO LTD

3,200.000 NHEH Local 1,298.000000 0.00 1,661.00 0.00 4,151,939.0082.600000

Base 15.714286 0.00 20.11 0.00 50,265.61
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03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

2,800.000 NHEH Local 1,316.178571 0.00 2,211.00 0.00 3,683,089.0080.385000

Base 16.373435 0.00 27.51 0.00 45,818.11

650437908 Total

3,872.00 0.000.006,000.000 Local 7,835,028.00

Base 0.00 47.62 0.00 96,083.72

COMMON STOCK650458904 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKURODA ELECTRIC CO LTD

1,500.000 NHEH Local 899.000000 0.00 539.00 0.00 1,347,961.0082.600000

Base 10.883777 0.00 6.53 0.00 16,319.14

COMMON STOCK651271900 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCEDION CORP

3,600.000 NHEH Local 681.000000 0.00 980.00 0.00 2,450,620.0082.600000

Base 8.244552 0.00 11.86 0.00 29,668.52

COMMON STOCK651274904 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCJ OIL MILLS INC

7,000.000 NHEH Local 222.000000 0.00 621.00 0.00 1,553,379.0082.600000

Base 2.687651 0.00 7.52 0.00 18,806.04

COMMON STOCK654275908 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNEC FIELDING LTD

2,600.000 NHEH Local 900.000000 0.00 936.00 0.00 2,339,064.0082.600000

Base 10.895884 0.00 11.33 0.00 28,317.97

COMMON STOCK656944006 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESMARUDAI FOOD CO LTD

4,000.000 NHEG Local 258.000000 0.00 1,651.00 0.00 1,030,349.0081.940000

Base 3.148645 0.00 20.15 0.00 12,574.43

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

4,000.000 NHEH Local 255.000000 0.00 408.00 0.00 1,019,592.0082.600000

Base 3.087167 0.00 4.94 0.00 12,343.73
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656944006 Total

2,059.00 0.000.008,000.000 Local 2,049,941.00

Base 0.00 25.09 0.00 24,918.16

COMMON STOCK657264008 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMITSUI MATSUSHIMA CO LTD

49,000.000 NHEH Local 188.000000 0.00 5,527.00 0.00 9,206,473.0083.240000

Base 2.258530 0.00 66.40 0.00 110,601.55

COMMON STOCK659147904 25 Apr 2011 28 Apr 2011 JPY/JP5 2.51BNP PARIBAS PEREGRINE SECURITIESFIELDS CORP

16.000 NHEG Local 128,462.500000 0.00 3,289.00 0.00 2,052,111.0081.940000

Base 1,567.762997 0.00 40.14 0.00 25,044.07

14 Apr 2011 19 Apr 2011 JPY/JP5 0.93LOOP CAPITAL MARKETS LLC

99.000 NHEH Local 128,584.848485 0.00 7,637.00 0.00 12,722,263.0083.240000

Base 1,544.748300 0.00 91.75 0.00 152,838.33

659147904 Total

10,926.00 0.000.00115.000 Local 14,774,374.00

Base 0.00 131.89 0.00 177,882.40

COMMON STOCK659214001 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMIKUNI COCA COLA BOTTLING CO

1,000.000 NHEH Local 722.000000 0.00 288.00 0.00 721,712.0082.600000

Base 8.740920 0.00 3.49 0.00 8,737.43

COMMON STOCK659638001 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESMITSUBA CORP

3,000.000 NHEG Local 665.000000 0.00 3,192.00 0.00 1,991,808.0081.940000

Base 8.115694 0.00 38.96 0.00 24,308.13

COMMON STOCK659948905 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCULVAC INC

1,000.000 NHEH Local 1,778.000000 0.00 711.00 0.00 1,777,289.0082.600000

Base 21.525424 0.00 8.61 0.00 21,516.82
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COMMON STOCK660264003 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMORINAGA MILK INDUSTRY CO

10,000.000 NHEH Local 311.000000 0.00 1,244.00 0.00 3,108,756.0082.600000

Base 3.765133 0.00 15.06 0.00 37,636.27

COMMON STOCK660274002 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESMORITA HOLDINGS CORP

2,000.000 NHEG Local 514.000000 0.00 1,645.00 0.00 1,026,355.0081.940000

Base 6.272883 0.00 20.08 0.00 12,525.69

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

3,000.000 NHEH Local 505.000000 0.00 606.00 0.00 1,514,394.0082.600000

Base 6.113801 0.00 7.34 0.00 18,334.07

660274002 Total

2,251.00 0.000.005,000.000 Local 2,540,749.00

Base 0.00 27.42 0.00 30,859.76

COMMON STOCK661144006 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMUSASHINO BANK LTD/THE

300.000 NHEH Local 2,488.000000 0.00 298.00 0.00 746,102.0082.600000

Base 30.121065 0.00 3.61 0.00 9,032.71

COMMON STOCK661964007 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNHK SPRING CO LTD

5,000.000 NHEH Local 764.000000 0.00 1,528.00 0.00 3,818,472.0082.600000

Base 9.249395 0.00 18.50 0.00 46,228.47

03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

13,000.000 NHEH Local 772.784538 0.00 6,027.00 0.00 10,040,172.0080.385000

Base 9.613542 0.00 74.98 0.00 124,901.06

661964007 Total

7,555.00 0.000.0018,000.000 Local 13,858,644.00

Base 0.00 93.48 0.00 171,129.53
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COMMON STOCK661982009 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNAGASE + CO LTD

1,600.000 NHEH Local 984.000000 0.00 629.00 0.00 1,573,771.0082.600000

Base 11.912833 0.00 7.62 0.00 19,052.92

COMMON STOCK662009000 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCBANK OF NAGOYA LTD/THE

10,000.000 NHEH Local 250.000000 0.00 1,000.00 0.00 2,499,000.0082.600000

Base 3.026634 0.00 12.11 0.00 30,254.24

COMMON STOCK662090000 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNAKAYAMA STEEL WORKS LTD

8,000.000 NHEH Local 108.000000 0.00 345.00 0.00 863,655.0082.600000

Base 1.307506 0.00 4.18 0.00 10,455.87

COMMON STOCK663916005 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNIFCO INC

400.000 NHEH Local 2,002.000000 0.00 320.00 0.00 800,480.0082.600000

Base 24.237288 0.00 3.87 0.00 9,691.04

COMMON STOCK663960003 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNSD CO LTD

1,300.000 NHEH Local 738.000000 0.00 383.00 0.00 959,017.0082.600000

Base 8.934625 0.00 4.64 0.00 11,610.38

03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

17,800.000 NHEH Local 698.050562 0.00 7,455.00 0.00 12,417,845.0080.385000

Base 8.683841 0.00 92.74 0.00 154,479.63

06 Jun 2011 09 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

500.000 NHEH Local 690.000000 0.00 207.00 0.00 344,793.0080.200000

Base 8.603491 0.00 2.58 0.00 4,299.16

663960003 Total

8,045.00 0.000.0019,600.000 Local 13,721,655.00

Base 0.00 99.96 0.00 170,389.17
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COMMON STOCK663984003 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESCALSONIC KANSEI CORP

7,000.000 NHEG Local 322.000000 0.00 3,606.00 0.00 2,250,394.0081.940000

Base 3.929705 0.00 44.01 0.00 27,463.92

COMMON STOCK664032000 07 Apr 2011 12 Apr 2011 JPY/JP5 0.02GOLDMAN SACHS + CONIPPON DENSETSU KOGYO CO LTD

20,000.000 NHEG Local 816.895700 0.00 26,141.00 0.00 16,311,773.0084.990000

Base 9.611668 0.00 307.58 0.00 191,925.79

08 Apr 2011 13 Apr 2011 JPY/JP5 0.02GOLDMAN SACHS + CO

5,000.000 NHEG Local 811.000000 0.00 6,488.00 0.00 4,048,512.0084.990000

Base 9.542299 0.00 76.34 0.00 47,635.16

664032000 Total

32,629.00 0.000.0025,000.000 Local 20,360,285.00

Base 0.00 383.92 0.00 239,560.95

COMMON STOCK664056009 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIPPON SHINYAKU CO LTD

2,000.000 NHEH Local 1,024.000000 0.00 819.00 0.00 2,047,181.0082.600000

Base 12.397094 0.00 9.92 0.00 24,784.27

COMMON STOCK664058005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIPPON SODA CO LTD

11,000.000 NHEH Local 345.000000 0.00 1,518.00 0.00 3,793,482.0082.600000

Base 4.176755 0.00 18.38 0.00 45,925.93

COMMON STOCK664074002 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIPPON FLOUR MILLS CO LTD

5,000.000 NHEH Local 393.000000 0.00 786.00 0.00 1,964,214.0082.600000

Base 4.757869 0.00 9.52 0.00 23,779.83

COMMON STOCK664078003 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIPPO CORP

6,000.000 NHEH Local 639.000000 0.00 1,533.00 0.00 3,832,467.0082.600000

Base 7.736077 0.00 18.56 0.00 46,397.91
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COMMON STOCK664104007 03 Jun 2011 08 Jun 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCNISSHIN OILLIO GROUP LTD/THE

4,000.000 NHHV Local 376.000000 0.00 902.00 0.00 1,503,098.0080.385000

Base 4.677490 0.00 11.22 0.00 18,698.74

06 Jun 2011 09 Jun 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

50,000.000 NHHV Local 372.660000 0.00 11,179.00 0.00 18,621,821.0080.200000

Base 4.646633 0.00 139.39 0.00 232,192.28

07 Jun 2011 10 Jun 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

26,000.000 NHHV Local 371.384615 0.00 5,793.00 0.00 9,650,207.0080.210000

Base 4.630154 0.00 72.22 0.00 120,311.77

08 Jun 2011 13 Jun 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

20,000.000 NHHV Local 373.075000 0.00 4,476.00 0.00 7,457,024.0079.875000

Base 4.670736 0.00 56.04 0.00 93,358.67

09 Jun 2011 14 Jun 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

35,000.000 NHHV Local 374.114314 0.00 7,856.00 0.00 13,086,145.0080.075000

Base 4.672049 0.00 98.11 0.00 163,423.60

10 Jun 2011 15 Jun 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

36,000.000 NHHV Local 378.583306 0.00 8,177.00 0.00 13,620,822.0080.270000

Base 4.716374 0.00 101.87 0.00 169,687.58

13 Jun 2011 16 Jun 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

66,000.000 NHHV Local 381.818197 0.00 15,120.00 0.00 25,184,881.0080.165000

Base 4.762904 0.00 188.61 0.00 314,163.05

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

5,000.000 NHEH Local 376.000000 0.00 752.00 0.00 1,879,248.0082.600000

Base 4.552058 0.00 9.10 0.00 22,751.19

664104007 Total

54,255.00 0.000.00242,000.000 Local 91,003,246.00

Base 0.00 676.56 0.00 1,134,586.88
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COMMON STOCK664112000 25 Apr 2011 28 Apr 2011 JPY/JP5BNP PARIBAS PEREGRINE SECURITIESNIPPON LIGHT METAL CO LTD

8,000.000 NHEG Local 161.500000 0.00 2,067.00 0.00 1,289,933.0081.940000

Base 1.970954 0.00 25.23 0.00 15,742.41

12 May 2011 17 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

69,000.000 NHEG Local 162.076507 0.00 17,893.00 0.00 11,165,386.0080.755000

Base 2.007015 0.00 221.57 0.00 138,262.47

13 May 2011 18 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

37,000.000 NHEG Local 158.071892 0.00 9,358.00 0.00 5,839,302.0080.760000

Base 1.957304 0.00 115.87 0.00 72,304.38

16 May 2011 19 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 151.223769 0.00 3,145.00 0.00 1,962,764.0080.825000

Base 1.871002 0.00 38.91 0.00 24,284.12

17 May 2011 20 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

23,000.000 NHEG Local 148.016783 0.00 5,447.00 0.00 3,398,939.0081.400000

Base 1.818388 0.00 66.92 0.00 41,756.01

664112000 Total

37,910.00 0.000.00150,000.000 Local 23,656,324.00

Base 0.00 468.50 0.00 292,349.39

COMMON STOCK664159001 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNIPRO CORP

1,400.000 NHEH Local 1,596.000000 0.00 893.00 0.00 2,233,507.0082.600000

Base 19.322034 0.00 10.81 0.00 27,040.04

COMMON STOCK664246006 25 Apr 2011 28 Apr 2011 JPY/JP5BNP PARIBAS PEREGRINE SECURITIESNIPPON ROAD CO LTD

10,000.000 NHEG Local 240.000000 0.00 3,840.00 0.00 2,396,160.0081.940000

Base 2.928972 0.00 46.86 0.00 29,242.86
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COMMON STOCK664252004 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIPPON SIGNAL CO LTD/THE

2,200.000 NHEH Local 609.000000 0.00 535.00 0.00 1,339,265.0082.600000

Base 7.372881 0.00 6.48 0.00 16,213.86

COMMON STOCK664268000 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIHON UNISYS LTD

2,300.000 NHEH Local 490.000000 0.00 450.00 0.00 1,126,550.0082.600000

Base 5.932203 0.00 5.45 0.00 13,638.62

COMMON STOCK664290004 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNISSAN SHATAI CO LTD

3,000.000 NHEH Local 585.000000 0.00 702.00 0.00 1,754,298.0082.600000

Base 7.082324 0.00 8.50 0.00 21,238.47

COMMON STOCK664368008 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNOHMI BOSAI LTD

2,000.000 NHEH Local 476.000000 0.00 380.00 0.00 951,620.0082.600000

Base 5.762712 0.00 4.60 0.00 11,520.82

COMMON STOCK664401007 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCZEON CORP

2,000.000 NHEH Local 732.000000 0.00 585.00 0.00 1,463,415.0082.600000

Base 8.861985 0.00 7.08 0.00 17,716.89

COMMON STOCK664688900 25 Apr 2011 28 Apr 2011 JPY/JP5BNP PARIBAS PEREGRINE SECURITIESNIPPON STEEL TRADING CO LTD

6,000.000 NHEG Local 229.500000 0.00 2,203.00 0.00 1,374,797.0081.940000

Base 2.800830 0.00 26.89 0.00 16,778.09

COMMON STOCK665267902 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMISAWA HOMES CO LTD

1,800.000 NHEH Local 465.000000 0.00 334.00 0.00 836,666.0082.600000

Base 5.629540 0.00 4.04 0.00 10,129.13

COMMON STOCK665753901 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCOILES CORP

1,200.000 NHEH Local 1,508.000000 0.00 723.00 0.00 1,808,877.0082.600000

Base 18.256659 0.00 8.75 0.00 21,899.24
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COMMON STOCK665805008 25 Apr 2011 28 Apr 2011 JPY/JP5 0.07BNP PARIBAS PEREGRINE SECURITIESOKINAWA ELECTRIC POWER CO

100.000 NHEG Local 3,565.000000 0.00 570.00 0.00 355,930.0081.940000

Base 43.507444 0.00 6.96 0.00 4,343.79

COMMON STOCK666167002 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDAIBIRU CORP

1,500.000 NHEH Local 638.000000 0.00 382.00 0.00 956,618.0082.600000

Base 7.723971 0.00 4.62 0.00 11,581.33

COMMON STOCK666184007 14 Apr 2011 19 Apr 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDAIHEN CORP

26,000.000 NHEH Local 327.884577 0.00 5,115.00 0.00 8,519,884.0083.240000

Base 3.939027 0.00 61.45 0.00 102,353.24

COMMON STOCK666209903 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCOSAKA STEEL CO LTD

900.000 NHEH Local 1,380.000000 0.00 496.00 0.00 1,241,504.0082.600000

Base 16.707022 0.00 6.00 0.00 15,030.31

03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

11,000.000 NHEH Local 1,483.263545 0.00 9,789.00 0.00 16,306,110.0080.385000

Base 18.451994 0.00 121.78 0.00 202,850.16

06 Jun 2011 09 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

1,100.000 NHEH Local 1,475.727273 0.00 973.00 0.00 1,622,327.0080.200000

Base 18.400589 0.00 12.13 0.00 20,228.52

666209903 Total

11,258.00 0.000.0013,000.000 Local 19,169,941.00

Base 0.00 139.91 0.00 238,108.99

COMMON STOCK667979900 25 Apr 2011 28 Apr 2011 JPY/JP5 0.03BNP PARIBAS PEREGRINE SECURITIESCENTURY TOKYO LEASING CORP

3,000.000 NHEG Local 1,358.933333 0.00 6,523.00 0.00 4,070,277.0081.940000

Base 16.584493 0.00 79.61 0.00 49,673.87
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COMMON STOCK668070907 01 Jun 2011 01 Jun 2011 JPY/JP5MERGER NON CASHSANEI INTERNATIONAL CO LTD

47,200.000 NHHV Local 930.000000 0.00 0.00 0.00 43,896,000.0098.925000

Base 9.401061 0.00 0.00 0.00 443,730.10

COMMON STOCK668080005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCPENTA OCEAN CONSTRUCTION CO

6,500.000 NHEH Local 182.000000 0.00 473.00 0.00 1,182,527.0082.600000

Base 2.203390 0.00 5.73 0.00 14,316.31

03 Jun 2011 09 Jun 2011 JPY/JP51 LOOP CAPITAL MARKETS LLC

95,500.000 NHEH Local 184.610492 0.00 10,578.00 0.00 17,619,724.0080.385000

Base 2.296579 0.00 131.59 0.00 219,191.69

668080005 Total

11,051.00 0.000.00102,000.000 Local 18,802,251.00

Base 0.00 137.32 0.00 233,508.00

COMMON STOCK668814908 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMELCO HOLDINGS INC

1,000.000 NHEH Local 2,577.000000 0.00 1,030.00 0.00 2,575,970.0082.600000

Base 31.198547 0.00 12.47 0.00 31,186.08

COMMON STOCK670329903 25 Apr 2011 02 May 2011 JPY/JP5 0.014 BNP PARIBAS PEREGRINE SECURITIESPROMISE CO LTD

7,000.000 NHEG Local 662.628571 0.00 7,421.00 0.00 4,630,979.0081.940000

Base 8.086753 0.00 90.57 0.00 56,516.71

COMMON STOCK671450005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKEWPIE CORP

2,100.000 NHEH Local 958.000000 0.00 804.00 0.00 2,010,996.0082.600000

Base 11.598063 0.00 9.73 0.00 24,346.20

COMMON STOCK672911906 25 Apr 2011 28 Apr 2011 JPY/JP5 0.04BNP PARIBAS PEREGRINE SECURITIESRICOH LEASING CO LTD

600.000 NHEG Local 1,852.500000 0.00 1,778.00 0.00 1,109,722.0081.940000

Base 22.608006 0.00 21.70 0.00 13,543.10
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27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

1,900.000 NHEH Local 1,804.000000 0.00 1,371.00 0.00 3,426,229.0082.600000

Base 21.840194 0.00 16.60 0.00 41,479.77

672911906 Total

3,149.00 0.000.002,500.000 Local 4,535,951.00

Base 0.00 38.30 0.00 55,022.87

COMMON STOCK676290000 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESRYOBI LTD

8,000.000 NHEG Local 306.500000 0.00 3,923.00 0.00 2,448,077.0081.940000

Base 3.740542 0.00 47.88 0.00 29,876.46

09 Jun 2011 14 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

43,000.000 NHEG Local 306.626000 0.00 21,096.00 0.00 13,163,822.0080.075000

Base 3.829235 0.00 263.45 0.00 164,393.66

10 Jun 2011 15 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

78,000.000 NHEG Local 318.735103 0.00 39,778.00 0.00 24,821,560.0080.270000

Base 3.970787 0.00 495.55 0.00 309,225.86

13 Jun 2011 16 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHEG Local 316.146100 0.00 5,058.00 0.00 3,156,403.0080.165000

Base 3.943692 0.00 63.09 0.00 39,373.83

14 Jun 2011 17 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 317.801769 0.00 6,610.00 0.00 4,124,813.0080.480000

Base 3.948829 0.00 82.13 0.00 51,252.65

15 Jun 2011 20 Jun 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHEG Local 318.462750 0.00 4,076.00 0.00 2,543,626.0080.715000

Base 3.945521 0.00 50.50 0.00 31,513.67
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676290000 Total

80,541.00 0.000.00160,000.000 Local 50,258,301.00

Base 0.00 1,002.60 0.00 625,636.13

COMMON STOCK676379902 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSEC CARBON LTD

2,000.000 NHEH Local 438.000000 0.00 350.00 0.00 875,650.0082.600000

Base 5.302663 0.00 4.24 0.00 10,601.09

COMMON STOCK677285009 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSAN IN GODO BANK LTD/THE

5,000.000 NHEH Local 581.000000 0.00 1,162.00 0.00 2,903,838.0082.600000

Base 7.033898 0.00 14.07 0.00 35,155.42

COMMON STOCK677498008 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSHINKO PLANTECH CO LTD

1,600.000 NHEH Local 866.000000 0.00 554.00 0.00 1,385,046.0082.600000

Base 10.484262 0.00 6.71 0.00 16,768.11

COMMON STOCK677518003 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESSANDEN CORP

6,000.000 NHEG Local 368.333333 0.00 3,536.00 0.00 2,206,464.0081.940000

Base 4.495159 0.00 43.15 0.00 26,927.80

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

3,000.000 NHEH Local 380.000000 0.00 456.00 0.00 1,139,544.0082.600000

Base 4.600484 0.00 5.52 0.00 13,795.93

677518003 Total

3,992.00 0.000.009,000.000 Local 3,346,008.00

Base 0.00 48.67 0.00 40,723.73

COMMON STOCK677538001 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSANKYU INC

3,000.000 NHEH Local 356.000000 0.00 427.00 0.00 1,067,573.0082.600000

Base 4.309927 0.00 5.17 0.00 12,924.61
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COMMON STOCK679159004 08 Apr 2011 13 Apr 2011 JPY/JP5 0.09DAIWA SECURITIES AMERICA INCSECOM CO LTD

8,000.000 NHHP Local 4,000.684750 0.00 64,011.00 0.00 31,941,467.0084.990000

Base 47.072417 0.00 753.16 0.00 375,826.18

11 Apr 2011 14 Apr 2011 JPY/JP5 0.09DAIWA SECURITIES AMERICA INC

1,800.000 NHHP Local 4,000.000000 0.00 14,400.00 0.00 7,185,600.0084.585000

Base 47.289709 0.00 170.24 0.00 84,951.23

02 Jun 2011 07 Jun 2011 JPY/JP5 0.05G TRADE SERVICES LTD

23,300.000 NHHP Local 3,734.591416 0.00 87,016.00 0.00 86,928,964.0081.025000

Base 46.091841 0.00 1,073.94 0.00 1,072,865.95

679159004 Total

165,427.00 0.000.0033,100.000 Local 126,056,031.00

Base 0.00 1,997.34 0.00 1,533,643.36

COMMON STOCK679342006 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSEINO HOLDINGS CO LTD

7,000.000 NHEH Local 592.000000 0.00 1,657.00 0.00 4,142,343.0082.600000

Base 7.167070 0.00 20.06 0.00 50,149.43

COMMON STOCK679360008 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESSUMITOMO SEIKA CHEMICALS CO

9,000.000 NHEG Local 449.111111 0.00 6,467.00 0.00 4,035,533.0081.940000

Base 5.480975 0.00 78.92 0.00 49,249.85

COMMON STOCK680448008 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSHINMAYWA INDUSTRIES LTD

3,000.000 NHEH Local 328.000000 0.00 393.00 0.00 983,607.0082.600000

Base 3.970944 0.00 4.76 0.00 11,908.08

COMMON STOCK680454006 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSHINDENGEN ELECTRIC MFG

4,000.000 NHEH Local 345.000000 0.00 552.00 0.00 1,379,448.0082.600000

Base 4.176755 0.00 6.68 0.00 16,700.34
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COMMON STOCK680462009 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSINTOKOGIO LTD

1,400.000 NHEH Local 825.000000 0.00 462.00 0.00 1,154,538.0082.600000

Base 9.987893 0.00 5.59 0.00 13,977.46

COMMON STOCK680516002 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESSHIROKI CORP

11,000.000 NHEG Local 263.363636 0.00 4,635.00 0.00 2,892,365.0081.940000

Base 3.214103 0.00 56.57 0.00 35,298.57

COMMON STOCK680531902 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSHOEI CO LTD/CHIYODA KU

1,900.000 NHEH Local 743.000000 0.00 564.00 0.00 1,411,136.0082.600000

Base 8.995157 0.00 6.83 0.00 17,083.97

COMMON STOCK685847006 27 Apr 2011 09 May 2011 JPY/JP5 0.017 LOOP CAPITAL MARKETS LLCSUMISHO COMPUTER SYSTEMS

1,000.000 NHEH Local 1,121.000000 0.00 448.00 0.00 1,120,552.0082.600000

Base 13.571429 0.00 5.42 0.00 13,566.00

COMMON STOCK685854002 25 Apr 2011 28 Apr 2011 JPY/JP5BNP PARIBAS PEREGRINE SECURITIESSUMITOMO OSAKA CEMENT CO LTD

19,000.000 NHEG Local 225.947421 0.00 6,869.00 0.00 4,286,132.0081.940000

Base 2.757474 0.00 83.83 0.00 52,308.18

COMMON STOCK685876005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSUMITOMO LIGHT METAL IND LTD

9,000.000 NHEH Local 92.000000 0.00 331.00 0.00 827,669.0082.600000

Base 1.113801 0.00 4.01 0.00 10,020.21

COMMON STOCK685900003 01 Apr 2011 01 Apr 2011 JPY/JP5MERGER NON CASHSUMITOMO TRUST + BANKING CO

65,073.000 NHHJ Local 578.348132 0.00 0.00 0.00 37,634,848.0096.645369

Base 5.984230 0.00 0.00 0.00 389,411.81

COMMON STOCK686965005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCESPEC CORP

1,800.000 NHEH Local 609.000000 0.00 438.00 0.00 1,095,762.0082.600000

Base 7.372881 0.00 5.30 0.00 13,265.88
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COMMON STOCK687089003 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDAIO PAPER CORP

2,000.000 NHEH Local 583.000000 0.00 466.00 0.00 1,165,534.0082.600000

Base 7.058111 0.00 5.64 0.00 14,110.58

COMMON STOCK689388007 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTODA CORP

3,000.000 NHEH Local 299.000000 0.00 358.00 0.00 896,642.0082.600000

Base 3.619855 0.00 4.33 0.00 10,855.23

COMMON STOCK689446003 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESTOAGOSEI CO LTD

5,000.000 NHEG Local 415.800000 0.00 3,326.00 0.00 2,075,674.0081.940000

Base 5.074445 0.00 40.59 0.00 25,331.63

12 May 2011 17 May 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

83,000.000 NHEG Local 420.729205 0.00 55,873.00 0.00 34,864,651.0080.755000

Base 5.209946 0.00 691.88 0.00 431,733.65

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

12,000.000 NHEH Local 420.000000 0.00 2,016.00 0.00 5,037,984.0082.600000

Base 5.084746 0.00 24.41 0.00 60,992.54

689446003 Total

61,215.00 0.000.00100,000.000 Local 41,978,309.00

Base 0.00 756.88 0.00 518,057.82

COMMON STOCK689488005 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESTOSHIBA TEC CORP

10,000.000 NHEG Local 376.500000 0.00 6,024.00 0.00 3,758,976.0081.940000

Base 4.594825 0.00 73.52 0.00 45,874.74

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

6,000.000 NHEH Local 370.000000 0.00 888.00 0.00 2,219,112.0082.600000

Base 4.479419 0.00 10.75 0.00 26,865.76
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689488005 Total

6,912.00 0.000.0016,000.000 Local 5,978,088.00

Base 0.00 84.27 0.00 72,740.50

COMMON STOCK689492007 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESTOPRE CORP

7,000.000 NHEG Local 620.771429 0.00 6,953.00 0.00 4,338,447.0081.940000

Base 7.575927 0.00 84.85 0.00 52,946.63

COMMON STOCK689518009 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOEI CO LTD

5,000.000 NHEH Local 358.000000 0.00 716.00 0.00 1,789,284.0082.600000

Base 4.334140 0.00 8.67 0.00 21,662.03

COMMON STOCK689542009 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOKYO TATEMONO CO LTD

4,000.000 NHEH Local 287.000000 0.00 459.00 0.00 1,147,541.0082.600000

Base 3.474576 0.00 5.56 0.00 13,892.75

COMMON STOCK689712008 21 Apr 2011 26 Apr 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCTOPY INDUSTRIES LTD

65,000.000 NHHV Local 208.000000 0.00 8,112.00 0.00 13,511,888.0081.815000

Base 2.542321 0.00 99.15 0.00 165,151.72

25 Apr 2011 28 Apr 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

18,000.000 NHHV Local 211.022222 0.00 1,899.00 0.00 3,796,501.0081.940000

Base 2.575326 0.00 23.18 0.00 46,332.69

28 Apr 2011 09 May 2011 JPY/JP5ITG AUSTRALIA LTD.

4,000.000 NHHV Local 212.071500 0.00 339.00 0.00 847,947.0081.570000

Base 2.599871 0.00 4.16 0.00 10,395.33

02 May 2011 10 May 2011 JPY/JP5ITG AUSTRALIA LTD.

4,000.000 NHHV Local 215.666750 0.00 345.00 0.00 862,322.0081.235000

Base 2.654850 0.00 4.25 0.00 10,615.15
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09 May 2011 12 May 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHV Local 214.222000 0.00 107.00 0.00 214,115.0080.670000

Base 2.655535 0.00 1.33 0.00 2,654.21

10 May 2011 13 May 2011 JPY/JP5ITG AUSTRALIA LTD.

4,000.000 NHHV Local 215.148000 0.00 344.00 0.00 860,248.0080.745000

Base 2.664537 0.00 4.26 0.00 10,653.89

11 May 2011 16 May 2011 JPY/JP5UBS SECURITIES ASIA LTD

5,000.000 NHHV Local 216.393800 0.00 540.00 0.00 1,081,429.0080.785000

Base 2.678638 0.00 6.68 0.00 13,386.51

12 May 2011 17 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

9,000.000 NHHV Local 216.703111 0.00 585.00 0.00 1,949,743.0080.755000

Base 2.683464 0.00 7.24 0.00 24,143.93

13 May 2011 18 May 2011 JPY/JP5UBS SECURITIES ASIA LTD

7,000.000 NHHV Local 207.520714 0.00 726.00 0.00 1,451,919.0080.760000

Base 2.569598 0.00 8.99 0.00 17,978.19

18 May 2011 23 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHHV Local 202.883000 0.00 426.00 0.00 1,419,755.0081.370000

Base 2.493339 0.00 5.24 0.00 17,448.14

19 May 2011 24 May 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 210.000000 0.00 126.00 0.00 419,874.0081.785000

Base 2.567708 0.00 1.54 0.00 5,133.88

23 May 2011 26 May 2011 JPY/JP5UBS SECURITIES ASIA LTD

2,000.000 NHHV Local 198.000000 0.00 198.00 0.00 395,802.0081.810000

Base 2.420242 0.00 2.42 0.00 4,838.06

24 May 2011 27 May 2011 JPY/JP5CITIGROUPGLOBAL MARKETS INC.

2,000.000 NHHV Local 196.000000 0.00 156.00 0.00 391,844.0082.130000

Base 2.386460 0.00 1.90 0.00 4,771.02
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27 May 2011 01 Jun 2011 JPY/JP5CITIGROUPGLOBAL MARKETS INC.

2,000.000 NHHV Local 192.000000 0.00 153.00 0.00 383,847.0080.760000

Base 2.377415 0.00 1.89 0.00 4,752.93

30 May 2011 02 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHHV Local 199.394667 0.00 359.00 0.00 1,196,009.0080.760000

Base 2.468978 0.00 4.45 0.00 14,809.42

31 May 2011 03 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

14,000.000 NHHV Local 205.681786 0.00 864.00 0.00 2,878,681.0081.295000

Base 2.530067 0.00 10.63 0.00 35,410.31

01 Jun 2011 06 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHHV Local 208.128167 0.00 375.00 0.00 1,248,394.0080.835000

Base 2.574728 0.00 4.64 0.00 15,443.73

02 Jun 2011 07 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 203.222000 0.00 122.00 0.00 406,322.0081.025000

Base 2.508139 0.00 1.51 0.00 5,014.77

06 Jun 2011 09 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHHV Local 198.845500 0.00 477.00 0.00 1,590,287.0080.200000

Base 2.479370 0.00 5.95 0.00 19,829.01

07 Jun 2011 10 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

11,000.000 NHHV Local 198.289545 0.00 654.00 0.00 2,180,531.0080.210000

Base 2.472130 0.00 8.15 0.00 27,185.28

08 Jun 2011 13 Jun 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

11,000.000 NHHV Local 207.808091 0.00 1,143.00 0.00 2,284,746.0079.875000

Base 2.601666 0.00 14.31 0.00 28,604.02

09 Jun 2011 14 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

9,000.000 NHHV Local 205.696667 0.00 555.00 0.00 1,850,715.0080.075000

Base 2.568800 0.00 6.93 0.00 23,112.27
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13 Jun 2011 16 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 204.125000 0.00 122.00 0.00 408,128.0080.165000

Base 2.546311 0.00 1.52 0.00 5,091.10

14 Jun 2011 17 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHHV Local 204.580600 0.00 307.00 0.00 1,022,596.0080.500000

Base 2.541374 0.00 3.81 0.00 12,703.06

15 Jun 2011 20 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHHV Local 206.736667 0.00 186.00 0.00 620,024.0080.715000

Base 2.561317 0.00 2.30 0.00 7,681.65

17 Jun 2011 22 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHHV Local 207.000000 0.00 186.00 0.00 620,814.0080.110000

Base 2.583947 0.00 2.32 0.00 7,749.52

20 Jun 2011 23 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 205.889000 0.00 123.00 0.00 411,655.0080.275000

Base 2.564796 0.00 1.53 0.00 5,128.06

21 Jun 2011 24 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHHV Local 209.916800 0.00 315.00 0.00 1,049,269.0080.150000

Base 2.619049 0.00 3.93 0.00 13,091.32

22 Jun 2011 27 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

14,000.000 NHHV Local 214.630000 0.00 901.00 0.00 3,003,919.0080.065000

Base 2.680697 0.00 11.25 0.00 37,518.50

23 Jun 2011 28 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

14,000.000 NHHV Local 221.210000 0.00 929.00 0.00 3,096,011.0080.455000

Base 2.749487 0.00 11.55 0.00 38,481.28

24 Jun 2011 29 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 220.562500 0.00 132.00 0.00 440,993.0080.330000

Base 2.745705 0.00 1.64 0.00 5,489.77



Prepared by State StreetPage 1018

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Jun 2011 30 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHHV Local 221.353000 0.00 332.00 0.00 1,106,433.0080.890000

Base 2.736469 0.00 4.10 0.00 13,678.24

28 Jun 2011 OPEN JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHHV Local 222.143000 0.00 333.00 0.00 1,110,382.0080.855000

Base 2.747424 0.00 4.12 0.00 13,733.00

29 Jun 2011 OPEN JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHHV Local 221.594667 0.00 399.00 0.00 1,329,169.0080.805000

Base 2.742339 0.00 4.94 0.00 16,449.09

30 Jun 2011 OPEN JPY/JP5ITG AUSTRALIA LTD.

10,000.000 NHHV Local 225.776100 0.00 903.00 0.00 2,256,858.0080.645000

Base 2.799629 0.00 11.20 0.00 27,985.10

689712008 Total

23,773.00 0.000.00275,000.000 Local 57,699,170.00

Base 0.00 293.01 0.00 712,444.15

COMMON STOCK689729002 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOSHIBA PLANT SYSTEMS + SERV

1,000.000 NHEH Local 856.000000 0.00 342.00 0.00 855,658.0082.600000

Base 10.363196 0.00 4.14 0.00 10,359.06

COMMON STOCK689744001 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOTETSU KOGYO CO LTD

2,000.000 NHEH Local 705.000000 0.00 564.00 0.00 1,409,436.0082.600000

Base 8.535109 0.00 6.83 0.00 17,063.39

COMMON STOCK689971000 03 Jun 2011 08 Jun 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOYO ENGINEERING CORP

27,000.000 NHEH Local 294.748074 0.00 4,774.00 0.00 7,953,424.0080.385000

Base 3.666705 0.00 59.39 0.00 98,941.64
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COMMON STOCK690010004 07 Apr 2011 12 Apr 2011 JPY/JP5 0.01GOLDMAN SACHS + COTOYO INK SC HOLDINGS CO LTD

51,000.000 NHEG Local 391.904000 0.00 31,979.00 0.00 19,955,125.0084.990000

Base 4.611178 0.00 376.27 0.00 234,793.80

27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

9,000.000 NHEH Local 395.000000 0.00 1,422.00 0.00 3,553,578.0082.600000

Base 4.782082 0.00 17.22 0.00 43,021.53

690010004 Total

33,401.00 0.000.0060,000.000 Local 23,508,703.00

Base 0.00 393.49 0.00 277,815.33

COMMON STOCK690018007 25 Apr 2011 28 Apr 2011 JPY/JP5BNP PARIBAS PEREGRINE SECURITIESTOYO TIRE + RUBBER CO LTD

4,000.000 NHEG Local 196.500000 0.00 1,258.00 0.00 784,742.0081.940000

Base 2.398096 0.00 15.35 0.00 9,577.03

COMMON STOCK690670005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTSUBAKIMOTO CHAIN CO

5,000.000 NHEH Local 415.000000 0.00 830.00 0.00 2,074,170.0082.600000

Base 5.024213 0.00 10.05 0.00 25,111.02

COMMON STOCK690682000 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTSUKISHIMA KIKAI CO LTD

4,000.000 NHEH Local 728.000000 0.00 1,164.00 0.00 2,910,836.0082.600000

Base 8.813559 0.00 14.09 0.00 35,240.15

COMMON STOCK691862007 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCUNY CO LTD

1,400.000 NHEH Local 697.000000 0.00 390.00 0.00 975,410.0082.600000

Base 8.438257 0.00 4.72 0.00 11,808.84

COMMON STOCK698534005 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNIHON YAMAMURA GLASS CO LTD

4,000.000 NHEH Local 222.000000 0.00 355.00 0.00 887,645.0082.600000

Base 2.687651 0.00 4.30 0.00 10,746.31
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COMMON STOCK698569902 25 Apr 2011 28 Apr 2011 JPY/JP5 0.03BNP PARIBAS PEREGRINE SECURITIESUNIPRES CORP

4,400.000 NHEG Local 1,655.977273 0.00 11,658.00 0.00 7,274,642.0081.940000

Base 20.209632 0.00 142.27 0.00 88,780.11

27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

700.000 NHEH Local 1,691.000000 0.00 473.00 0.00 1,183,227.0082.600000

Base 20.472155 0.00 5.73 0.00 14,324.78

698569902 Total

12,131.00 0.000.005,100.000 Local 8,457,869.00

Base 0.00 148.00 0.00 103,104.89

COMMON STOCK698638004 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESJAPAN TRANSCITY CORP

7,000.000 NHEG Local 263.142857 0.00 2,947.00 0.00 1,839,053.0081.940000

Base 3.211409 0.00 35.97 0.00 22,443.90

COMMON STOCK698646007 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCYOKOHAMA RUBBER CO LTD

3,000.000 NHEH Local 407.000000 0.00 488.00 0.00 1,220,512.0082.600000

Base 4.927361 0.00 5.91 0.00 14,776.17

COMMON STOCK698697000 25 Apr 2011 28 Apr 2011 JPY/JP5 0.03BNP PARIBAS PEREGRINE SECURITIESYOROZU CORP

1,000.000 NHEG Local 1,614.000000 0.00 2,582.00 0.00 1,611,418.0081.940000

Base 19.697340 0.00 31.51 0.00 19,665.83

27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

1,400.000 NHEH Local 1,628.000000 0.00 911.00 0.00 2,278,289.0082.600000

Base 19.709443 0.00 11.03 0.00 27,582.19

698697000 Total

3,493.00 0.000.002,400.000 Local 3,889,707.00

Base 0.00 42.54 0.00 47,248.02
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COMMON STOCKB02FK9903 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCCIRCLE K SUNKUS CO LTD

1,400.000 NHEH Local 1,205.000000 0.00 674.00 0.00 1,686,326.0082.600000

Base 14.588378 0.00 8.16 0.00 20,415.57

COMMON STOCKB02QLW907 25 Apr 2011 28 Apr 2011 JPY/JP5 0.04BNP PARIBAS PEREGRINE SECURITIESIBJ LEASING CO LTD

900.000 NHEG Local 1,947.888889 0.00 2,805.00 0.00 1,750,295.0081.940000

Base 23.772137 0.00 34.23 0.00 21,360.69

27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

500.000 NHEH Local 1,938.000000 0.00 387.00 0.00 968,613.0082.600000

Base 23.462470 0.00 4.69 0.00 11,726.55

B02QLW907 Total

3,192.00 0.000.001,400.000 Local 2,718,908.00

Base 0.00 38.92 0.00 33,087.24

COMMON STOCKB03P2F906 25 Apr 2011 28 Apr 2011 JPY/JP5 0.05BNP PARIBAS PEREGRINE SECURITIESFUYO GENERAL LEASE CO LTD

400.000 NHEG Local 2,477.500000 0.00 1,586.00 0.00 989,414.0081.940000

Base 30.235538 0.00 19.36 0.00 12,074.86

27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

1,100.000 NHEH Local 2,472.000000 0.00 1,087.00 0.00 2,718,113.0082.600000

Base 29.927361 0.00 13.16 0.00 32,906.94

B03P2F906 Total

2,673.00 0.000.001,500.000 Local 3,707,527.00

Base 0.00 32.52 0.00 44,981.80

COMMON STOCKB07Q08908 14 Apr 2011 19 Apr 2011 JPY/JP5 0.82LOOP CAPITAL MARKETS LLCZAPPALLAS INC

26.000 NHEH Local 113,576.923077 0.00 1,771.00 0.00 2,951,229.0083.240000

Base 1,364.451262 0.00 21.28 0.00 35,454.46
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COMMON STOCKB194YN903 27 Apr 2011 02 May 2011 JPY/JP5 0.18LOOP CAPITAL MARKETS LLCBIC CAMERA INC

25.000 NHEH Local 36,400.000000 0.00 364.00 0.00 909,636.0082.600000

Base 440.677966 0.00 4.41 0.00 11,012.54

COMMON STOCKB1B0V3905 27 Apr 2011 02 May 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDCM HOLDINGS CO LTD

2,500.000 NHEH Local 501.000000 0.00 501.00 0.00 1,251,999.0082.600000

Base 6.065375 0.00 6.07 0.00 15,157.37

COMMON STOCKB1D3PK906 25 Apr 2011 28 Apr 2011 JPY/JP5 0.01BNP PARIBAS PEREGRINE SECURITIESSRA HOLDINGS INC

1,000.000 NHEG Local 721.000000 0.00 1,154.00 0.00 719,846.0081.940000

Base 8.799121 0.00 14.08 0.00 8,785.04

COMMON STOCKB1FSLW907 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCTAKATA CORP

300.000 NHEH Local 2,412.000000 0.00 289.00 0.00 723,311.0082.600000

Base 29.200969 0.00 3.50 0.00 8,756.79

03 Jun 2011 08 Jun 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLC

3,900.000 NHEH Local 2,304.538462 0.00 5,392.00 0.00 8,982,308.0080.385000

Base 28.668762 0.00 67.08 0.00 111,741.10

B1FSLW907 Total

5,681.00 0.000.004,200.000 Local 9,705,619.00

Base 0.00 70.58 0.00 120,497.89

COMMON STOCKB1GVJ7907 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCDUSKIN CO LTD

1,600.000 NHEH Local 1,612.000000 0.00 1,031.00 0.00 2,578,169.0082.600000

Base 19.515738 0.00 12.48 0.00 31,212.70

03 Jun 2011 08 Jun 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

4,500.000 NHEH Local 1,546.866667 0.00 4,176.00 0.00 6,956,724.0080.385000

Base 19.243225 0.00 51.95 0.00 86,542.56
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B1GVJ7907 Total

5,207.00 0.000.006,100.000 Local 9,534,893.00

Base 0.00 64.43 0.00 117,755.26

COMMON STOCKB1HHF4908 26 Apr 2011 02 May 2011 JPY/JP5 0.01MERRILL LYNCH PEIRCE FENNER AND SKYOEI STEEL LTD

18,000.000 NHHV Local 1,374.552222 0.00 12,371.00 0.00 24,729,569.0081.920000

Base 16.779202 0.00 151.01 0.00 301,874.62

27 May 2011 01 Jun 2011 JPY/JP5 0.01CITIGROUPGLOBAL MARKETS INC.

300.000 NHHV Local 1,296.080000 0.00 155.00 0.00 388,669.0080.760000

Base 16.048539 0.00 1.92 0.00 4,812.64

07 Jun 2011 10 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

300.000 NHHV Local 1,229.106667 0.00 111.00 0.00 368,621.0080.210000

Base 15.323609 0.00 1.38 0.00 4,595.70

10 Jun 2011 15 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

4,500.000 NHHV Local 1,208.427111 0.00 1,631.00 0.00 5,436,291.0080.270000

Base 15.054530 0.00 20.32 0.00 67,725.07

22 Jun 2011 27 Jun 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

300.000 NHHV Local 1,161.966667 0.00 105.00 0.00 348,485.0080.065000

Base 14.512792 0.00 1.31 0.00 4,352.53

29 Jun 2011 OPEN JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

200.000 NHHV Local 1,242.240000 0.00 75.00 0.00 248,373.0080.805000

Base 15.373306 0.00 0.93 0.00 3,073.73

B1HHF4908 Total

14,448.00 0.000.0023,600.000 Local 31,520,008.00

Base 0.00 176.87 0.00 386,434.29
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COMMON STOCKB3FF8W906 27 Apr 2011 02 May 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCHOSHIZAKI ELECTRIC CO LTD

1,100.000 NHEH Local 1,490.000000 0.00 655.00 0.00 1,638,345.0082.600000

Base 18.038741 0.00 7.93 0.00 19,834.69

COMMON STOCKB60DQZ903 14 Apr 2011 19 Apr 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCASAHI HOLDINGS INC

8,600.000 NHEH Local 1,622.948721 0.00 8,374.00 0.00 13,948,985.0083.240000

Base 19.497222 0.00 100.60 0.00 167,575.50

JAPANESE YEN  Total

0.00Local2,625,429.000

0.00Base

0.00

0.00

1,305,011.00

15,956.88

1,376,248,588.00

16,677,812.28

NEW ZEALAND DOLLAR

RIGHTS EXP 01JUN2011977HDS908 23 May 2011 27 May 2011 NZD/NZ4RIGHTS SOLDCONTACT ENERGY LTD RIGHTS SH

5,747.000 NHHJ Local 0.889110 0.00 0.00 0.00 5,109.721.269036

Base 0.700618 0.00 0.00 0.00 4,026.46

NEW ZEALAND DOLLAR  Total

0.00Local5,747.000

0.00Base

0.00

0.00

0.00

0.00

5,109.72

4,026.46

NORWEGIAN KRONE

COMMON STOCK USD2.525824900 26 Apr 2011 29 Apr 2011 NOK/NO3 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXSUBSEA 7 SA

2,000.000 NHEG Local 137.780000 0.00 440.90 0.00 275,119.105.324450

Base 25.876851 0.00 82.81 0.00 51,670.90

09 Jun 2011 15 Jun 2011 NOK/NO3 0.04UBS AG

35,800.000 NHEG Local 135.308000 0.00 7,750.44 0.00 4,836,275.965.409950

Base 25.010952 0.00 1,432.63 0.00 893,959.46
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525824900 Total

8,191.34 0.000.0037,800.000 Local 5,111,395.06

Base 0.00 1,515.44 0.00 945,630.36

COMMON STOCK NOK10.707039905 27 Apr 2011 02 May 2011 NOK/NO3CABRERA CAPITAL MARKETS LLCNORSKE SKOGINDUSTRIER ASA

10,898.000 NHEH Local 15.700000 0.00 47.05 0.00 171,051.555.328700

Base 2.946310 0.00 8.83 0.00 32,100.05

COMMON STOCK NOK10.B0LX58902 26 Apr 2011 29 Apr 2011 NOK/NO3 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXCERMAQ ASA

1,400.000 NHEG Local 100.970000 0.00 226.17 0.00 141,131.835.324450

Base 18.963461 0.00 42.48 0.00 26,506.37

COMMON STOCK NOK.25B15SLC902 27 Apr 2011 02 May 2011 NOK/NO3 0.01CABRERA CAPITAL MARKETS LLCTGS NOPEC GEOPHYSICAL CO ASA

1,181.000 NHEH Local 135.000000 0.00 43.84 0.00 159,391.165.328700

Base 25.334509 0.00 8.23 0.00 29,911.83

COMMON STOCK NOK.25B1W5NW906 26 Apr 2011 29 Apr 2011 NOK/NO3 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSALMAR ASA

2,100.000 NHEG Local 66.582500 0.00 223.72 0.00 139,599.535.324450

Base 12.505047 0.00 42.02 0.00 26,218.58

COMMON STOCK NOK.5B1XCHJ906 26 Apr 2011 29 Apr 2011 NOK/NO3MERRILL LYNCH INTERNATIONALVEIDEKKE ASA

9,300.000 NHHV Local 51.568400 0.00 239.79 0.00 479,346.335.324450

Base 9.685207 0.00 45.04 0.00 90,027.39

27 Apr 2011 06 May 2011 NOK/NO34 MERRILL LYNCH INTERNATIONAL

7,000.000 NHHV Local 51.726600 0.00 181.04 0.00 361,905.165.328700

Base 9.707171 0.00 33.97 0.00 67,916.22

07 Jun 2011 10 Jun 2011 NOK/NO3DEUTSCHE BANK SECURITIES INC

1,100.000 NHHV Local 49.493400 0.00 21.78 0.00 54,420.965.345850

Base 9.258284 0.00 4.07 0.00 10,180.04
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16 Jun 2011 21 Jun 2011 NOK/NO3DEUTSCHE BANK SECURITIES INC

600.000 NHHV Local 46.057600 0.00 11.05 0.00 27,623.515.540900

Base 8.312296 0.00 1.99 0.00 4,985.38

20 Jun 2011 23 Jun 2011 NOK/NO3DEUTSCHE BANK SECURITIES INC

1,100.000 NHHV Local 46.707200 0.00 20.55 0.00 51,357.375.536250

Base 8.436613 0.00 3.71 0.00 9,276.56

21 Jun 2011 24 Jun 2011 NOK/NO3MORGAN STANLEY CO INCORPORATED

1,100.000 NHHV Local 47.500000 0.00 20.90 0.00 52,229.105.497200

Base 8.640763 0.00 3.80 0.00 9,501.04

B1XCHJ906 Total

495.11 0.000.0020,200.000 Local 1,026,882.43

Base 0.00 92.58 0.00 191,886.63

COMMON STOCK USD1.B4PKZG907 26 Apr 2011 29 Apr 2011 NOK/NO3 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTOLT NIELSEN LTD

1,800.000 NHEG Local 120.556700 0.00 347.20 0.00 216,654.865.324450

Base 22.642094 0.00 65.21 0.00 40,690.56

12 May 2011 18 May 2011 NOK/NO3 0.04UBS AG

1,363.000 NHEG Local 127.848300 0.00 278.81 0.00 173,978.425.515600

Base 23.179400 0.00 50.55 0.00 31,542.97

13 May 2011 19 May 2011 NOK/NO3 0.04UBS AG

5,636.000 NHEG Local 126.735600 0.00 1,142.85 0.00 713,138.995.559000

Base 22.798273 0.00 205.59 0.00 128,285.48

16 May 2011 20 May 2011 NOK/NO3 0.04UBS AG

4,300.000 NHEG Local 126.282700 0.00 868.82 0.00 542,146.795.529900

Base 22.836344 0.00 157.11 0.00 98,039.17
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18 May 2011 23 May 2011 NOK/NO3 0.04UBS AG

7,345.000 NHEG Local 126.961500 0.00 1,492.05 0.00 931,040.175.558050

Base 22.842814 0.00 268.45 0.00 167,512.02

19 May 2011 24 May 2011 NOK/NO3 0.04UBS AG

4,300.000 NHEG Local 126.873800 0.00 872.89 0.00 544,684.455.528850

Base 22.947593 0.00 157.88 0.00 98,516.77

20 May 2011 25 May 2011 NOK/NO3 0.04UBS AG

9,956.000 NHEG Local 125.931000 0.00 2,006.03 0.00 1,251,763.015.539450

Base 22.733484 0.00 362.14 0.00 225,972.44

B4PKZG907 Total

7,008.65 0.000.0034,700.000 Local 4,373,406.69

Base 0.00 1,266.93 0.00 790,559.41

NORWEGIAN KRONE  Total

0.00Local108,279.000

0.00Base

0.00

0.00

16,235.88

2,976.51

11,122,858.25

2,042,813.23

POUND STERLING

COMMON STOCK GBP.1000312900 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCABERDEEN ASSET MGMT PLC

13,352.000 NHEH Local 2.262000 0.00 8.31 1.00 30,192.910.604997

Base 3.738862 0.00 13.74 1.65 49,905.88

COMMON STOCK GBP.2014789903 27 Apr 2011 28 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCAGGREKO PLC

1,925.000 NHEH Local 17.860000 0.00 9.45 1.00 34,370.050.604997

Base 29.520808 0.00 15.62 1.65 56,810.28

COMMON STOCK023740905 05 May 2011 10 May 2011 GBP/GBB 0.01ROYAL BANK OF SCOTLAND PLCDIAGEO PLC

123,980.000 NHHJ Local 12.309800 0.00 534.16 1.00 1,525,633.840.608828

Base 20.218847 0.00 877.36 1.64 2,505,853.61
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REIT GBP.05026527903 27 Apr 2011 28 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCDERWENT LONDON PLC

1,411.000 NHEH Local 17.750000 0.00 6.89 1.00 25,037.360.604997

Base 29.338988 0.00 11.39 1.65 41,384.27

REIT GBP.1028694909 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBIG YELLOW GROUP PLC

2,625.000 NHEH Local 3.320000 0.00 2.40 0.00 8,712.600.604997

Base 5.487631 0.00 3.97 0.00 14,401.06

COMMON STOCK GBP.05031649007 21 Apr 2011 28 Apr 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYHOLIDAYBREAK PLC

4,400.000 NHEG Local 2.663600 0.00 18.75 1.00 11,700.090.603500

Base 4.413587 0.00 31.07 1.66 19,387.06

12 May 2011 17 May 2011 GBP/GBB 0.01INSTINET U.K. LTD

78,800.000 NHEG Local 2.521300 0.00 317.89 1.00 198,359.550.613836

Base 4.107449 0.00 517.87 1.63 323,147.47

031649007 Total

336.64 2.000.0083,200.000 Local 210,059.64

Base 0.00 548.94 3.29 342,534.53

COMMON STOCK GBP.05033184003 15 Apr 2011 20 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCPREMIER FARNELL PLC

27,923.000 NHEH Local 2.769500 0.00 38.67 1.00 77,293.080.612632

Base 4.520658 0.00 63.12 1.63 126,165.59

18 Apr 2011 21 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

4,708.000 NHEH Local 2.751000 0.00 6.48 1.00 12,944.230.616086

Base 4.465286 0.00 10.52 1.62 21,010.43

27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

10,110.000 NHEH Local 2.794000 0.00 7.77 1.00 28,238.570.604997

Base 4.618205 0.00 12.84 1.65 46,675.55
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033184003 Total

52.92 3.000.0042,741.000 Local 118,475.88

Base 0.00 86.48 4.90 193,851.57

COMMON STOCK GBP.05034521906 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCFIRSTGROUP PLC

2,562.000 NHEH Local 3.239001 0.00 2.28 0.00 8,296.040.604997

Base 5.353747 0.00 3.77 0.00 13,712.53

COMMON STOCK GBP.1037537909 27 Apr 2011 28 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCGO AHEAD GROUP PLC

629.000 NHEH Local 13.930000 0.00 2.41 0.00 8,759.560.604997

Base 23.024908 0.00 3.98 0.00 14,478.68

COMMON STOCK GBP.1040520009 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCHALMA PLC

9,451.000 NHEH Local 3.617000 0.00 9.40 1.00 34,173.870.604997

Base 5.978542 0.00 15.54 1.65 56,486.02

COMMON STOCK042504902 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCREXAM PLC

5,051.000 NHEH Local 3.870000 0.00 5.38 1.00 19,540.990.604997

Base 6.396726 0.00 8.89 1.65 32,299.32

ORD GBP0.0125044408904 05 May 2011 05 May 2011 GBP/GBBLIQUIDATIONAERO INVENTORY

102,500.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.608828

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK GBP.2045644903 07 Apr 2011 12 Apr 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCINTERMEDIATE CAPITAL GROUP

49,213.000 NHEG Local 3.282500 0.00 258.47 1.00 161,282.200.613328

Base 5.351949 0.00 421.42 1.63 262,962.40

08 Apr 2011 13 Apr 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

30,487.000 NHEG Local 3.277600 0.00 159.88 1.00 99,763.310.612014

Base 5.355433 0.00 261.24 1.63 163,008.22
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21 Apr 2011 28 Apr 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

5,200.000 NHEG Local 3.230000 0.00 26.87 1.00 16,768.130.603500

Base 5.352113 0.00 44.52 1.66 27,784.81

27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

8,318.000 NHEH Local 3.250000 0.00 7.43 1.00 27,025.070.604997

Base 5.371927 0.00 12.28 1.65 44,669.76

045644903 Total

452.65 4.000.0093,218.000 Local 304,838.71

Base 0.00 739.46 6.57 498,425.19

COMMON STOCK GBP.25045796000 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCIMI PLC

5,184.000 NHEH Local 10.730000 0.00 15.30 1.00 55,608.020.604997

Base 17.735625 0.00 25.29 1.65 91,914.54

COMMON STOCK GBP.1052270006 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCLOGICA PLC

15,887.000 NHEH Local 1.365000 0.00 5.96 1.00 21,678.800.604997

Base 2.256210 0.00 9.85 1.65 35,832.90

COMMON STOCK GBP.1055768006 15 Apr 2011 20 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCHOWDEN JOINERY GROUP PLC

48,597.000 NHEH Local 1.117900 0.00 27.16 1.00 54,298.430.612632

Base 1.824750 0.00 44.33 1.63 88,631.40

18 Apr 2011 21 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

62,147.000 NHEH Local 1.101600 0.00 34.23 1.00 68,425.910.616086

Base 1.788062 0.00 55.56 1.62 111,065.52

19 Apr 2011 26 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

29,949.000 NHEH Local 1.113100 0.00 16.67 1.00 33,318.560.613046

Base 1.815688 0.00 27.19 1.63 54,349.20
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27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

12,542.000 NHEH Local 1.147000 0.00 3.96 1.00 14,380.710.604997

Base 1.895877 0.00 6.55 1.65 23,769.89

24 May 2011 27 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

142,322.000 NHEH Local 1.147100 0.00 57.14 1.00 163,199.430.617856

Base 1.856581 0.00 92.48 1.62 264,138.29

25 May 2011 31 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

6,786.000 NHEH Local 1.127800 0.00 2.68 0.00 7,650.570.614383

Base 1.835663 0.00 4.36 0.00 12,452.44

26 May 2011 01 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

128,042.000 NHEH Local 1.128300 0.00 50.56 1.00 144,418.230.611827

Base 1.844149 0.00 82.64 1.63 236,044.22

27 May 2011 02 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

3,771.000 NHEH Local 1.131101 0.00 1.49 0.00 4,263.890.606557

Base 1.864789 0.00 2.46 0.00 7,029.66

055768006 Total

193.89 6.000.00434,156.000 Local 489,955.73

Base 0.00 315.57 9.78 797,480.62

COMMON STOCK GBP.25057900003 21 Apr 2011 28 Apr 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYMENZIES (JOHN) PLC

11,600.000 NHEG Local 5.340000 0.00 99.11 1.00 61,843.890.603500

Base 8.848384 0.00 164.23 1.66 102,475.38

COMMON STOCK GBP.25060272002 26 Apr 2011 28 Apr 2011 GBP/GBBMERRILL LYNCH INTERNATIONALMORGAN CRUCIBLE COMPANY PLC

44,300.000 NHHV Local 2.976670 0.00 65.93 1.00 131,799.550.607386

Base 4.900788 0.00 108.55 1.65 216,994.71



Prepared by State StreetPage 1032

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Apr 2011 28 Apr 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

60,000.000 NHHV Local 3.136490 0.00 94.09 0.00 188,095.310.604997

Base 5.184307 0.00 155.52 0.00 310,902.88

060272002 Total

160.02 1.000.00104,300.000 Local 319,894.86

Base 0.00 264.07 1.65 527,897.59

COMMON STOCK GBP.05062152905 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCNATIONAL EXPRESS GROUP PLC

8,064.000 NHEH Local 2.604000 0.00 5.77 1.00 20,991.890.604997

Base 4.304154 0.00 9.54 1.65 34,697.51

COMMON STOCK GBP.05066727900 21 Apr 2011 28 Apr 2011 GBP/GBBCHICAGO ANALYTIC TRADING COMPANYPACE PLC

11,400.000 NHEG Local 1.556600 0.00 28.39 1.00 17,715.850.603500

Base 2.579287 0.00 47.04 1.66 29,355.18

COMMON STOCK GBP.1068253004 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCPERSIMMON PLC

3,281.000 NHEH Local 4.723999 0.00 4.26 1.00 15,494.180.604997

Base 7.808302 0.00 7.04 1.65 25,610.34

COMMON STOCK GBP.05075069906 15 Apr 2011 20 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCROTORK PLC

3,538.000 NHEH Local 17.218601 0.00 30.46 1.00 60,887.950.612632

Base 28.105945 0.00 49.72 1.63 99,387.48

18 Apr 2011 21 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

4,434.000 NHEH Local 17.020501 0.00 37.73 1.00 75,430.170.616086

Base 27.626826 0.00 61.24 1.62 122,434.48

19 Apr 2011 26 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

1,886.000 NHEH Local 17.091098 0.00 16.12 1.00 32,216.690.612914

Base 27.884985 0.00 26.30 1.63 52,563.15
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27 Apr 2011 28 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

835.000 NHEH Local 17.110000 0.00 3.93 1.00 14,281.920.604997

Base 28.281132 0.00 6.50 1.65 23,606.60

24 May 2011 27 May 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

251.000 NHEH Local 17.366414 0.00 1.53 0.00 4,357.440.617856

Base 28.107543 0.00 2.48 0.00 7,052.52

24 May 2011 27 May 2011 GBP/GBB 0.03UBS AG

9,492.000 NHEH Local 17.380000 0.00 164.97 1.00 164,804.990.617856

Base 28.129532 0.00 267.00 1.62 266,736.89

25 May 2011 31 May 2011 GBP/GBB 0.03UBS AG

2,082.000 NHEH Local 17.031600 0.00 35.46 1.00 35,423.330.614383

Base 27.721470 0.00 57.72 1.63 57,656.75

26 May 2011 01 Jun 2011 GBP/GBB 0.03UBS AG

6,875.000 NHEH Local 17.041001 0.00 117.16 1.00 117,038.720.611827

Base 27.852646 0.00 191.49 1.63 191,293.81

075069906 Total

407.36 7.000.0029,393.000 Local 504,441.21

Base 0.00 662.45 11.41 820,731.68

COMMON STOCK GBP.1077396000 15 Apr 2011 20 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCTRAVIS PERKINS PLC

17,498.000 NHEH Local 10.390900 0.00 90.91 1.00 181,728.060.612632

Base 16.961079 0.00 148.39 1.63 296,634.95

18 Apr 2011 21 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

2,757.000 NHEH Local 10.364400 0.00 14.29 1.00 28,559.360.616086

Base 16.822976 0.00 23.19 1.62 46,356.13
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27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

2,387.000 NHEH Local 10.820000 0.00 7.10 1.00 25,819.240.604997

Base 17.884386 0.00 11.74 1.65 42,676.64

077396000 Total

112.30 3.000.0022,642.000 Local 236,106.66

Base 0.00 183.32 4.90 385,667.72

COMMON STOCK GBP.25077974004 21 Apr 2011 28 Apr 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYBRITISH POLYTHENE INDUSTRIES

9,300.000 NHEG Local 2.685800 0.00 39.96 1.00 24,936.980.603500

Base 4.450373 0.00 66.21 1.66 41,320.60

COMMON STOCK GBP.1079582003 21 Apr 2011 28 Apr 2011 GBP/GBBCHICAGO ANALYTIC TRADING COMPANYSENIOR PLC

17,100.000 NHEG Local 1.534000 0.00 41.97 1.00 26,188.430.603500

Base 2.541839 0.00 69.54 1.66 43,394.25

27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

11,331.000 NHEH Local 1.503000 0.00 4.68 1.00 17,024.810.604997

Base 2.484310 0.00 7.74 1.65 28,140.32

079582003 Total

46.65 2.000.0028,431.000 Local 43,213.24

Base 0.00 77.28 3.31 71,534.57

COMMON STOCK GBP.1082201906 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCDS SMITH PLC

5,817.000 NHEH Local 2.100000 0.00 3.36 1.00 12,211.340.604997

Base 3.471092 0.00 5.55 1.65 20,184.13

COMMON STOCK GBP.25087541009 26 Apr 2011 28 Apr 2011 GBP/GBBMERRILL LYNCH INTERNATIONALTATE + LYLE PLC

126,400.000 NHHV Local 6.023909 0.00 380.71 1.00 761,040.390.607386

Base 9.917761 0.00 626.80 1.65 1,252,976.51
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27 Apr 2011 28 Apr 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

125,000.000 NHHV Local 5.934551 0.00 370.91 0.00 741,447.970.604997

Base 9.809224 0.00 613.08 0.00 1,225,539.91

087541009 Total

751.62 1.000.00251,400.000 Local 1,502,488.36

Base 0.00 1,239.88 1.65 2,478,516.42

COMMON STOCK GBP.05088470000 02 Jun 2011 07 Jun 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTESCO PLC

170,800.000 NHHP Local 4.149300 0.00 708.70 0.91 707,990.830.612595

Base 6.773317 0.00 1,156.88 1.49 1,155,724.14

03 Jun 2011 08 Jun 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

160,198.000 NHHP Local 4.144800 0.00 663.99 0.90 663,323.780.609923

Base 6.795612 0.00 1,088.65 1.48 1,087,553.31

088470000 Total

1,372.69 1.810.00330,998.000 Local 1,371,314.61

Base 0.00 2,245.53 2.97 2,243,277.45

COMMON STOCK GBP.6096970900 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBABCOCK INTL GROUP PLC

3,758.000 NHEH Local 6.410000 0.00 6.62 1.00 24,081.160.604997

Base 10.595094 0.00 10.94 1.65 39,803.77

COMMON STOCK307572909 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSYNERGY HEALTH PLC

1,366.000 NHEH Local 8.290000 0.00 3.11 1.00 11,320.030.604997

Base 13.702547 0.00 5.14 1.65 18,710.89

COMMON STOCK315758904 15 Apr 2011 20 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWOOD GROUP (JOHN) PLC

40,805.000 NHEH Local 6.691000 0.00 136.51 1.00 272,888.750.612632

Base 10.921728 0.00 222.83 1.63 445,436.66
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COMMON STOCK GBP.01320898901 27 Apr 2011 28 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCNEXT PLC

2,093.000 NHEH Local 22.250000 0.00 12.81 1.00 46,555.440.604997

Base 36.777042 0.00 21.17 1.65 76,951.52

COMMON STOCK GBP.2328364906 23 May 2011 23 May 2011 GBP/GBBMANDATORYEXCHANGE NON CASHROLLS ROYCE GROUP PLC

77,930.000 NHHJ Local 4.783211 0.00 0.00 0.00 372,755.700.587878

Base 8.136396 0.00 0.00 0.00 634,069.43

COMMON STOCK GBP.1330297904 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCNORTHUMBRIAN WATER GROUP PLC

4,497.000 NHEH Local 3.479000 0.00 4.30 1.00 15,639.760.604997

Base 5.750442 0.00 7.11 1.65 25,850.97

COMMON STOCK GBP.1339864902 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCITV PLC

54,490.000 NHEH Local 0.727500 0.00 10.90 1.00 39,629.580.604997

Base 1.202485 0.00 18.02 1.65 65,503.76

24 May 2011 27 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

30,946.000 NHEH Local 0.686500 0.00 7.44 1.00 21,235.990.617856

Base 1.111100 0.00 12.04 1.62 34,370.45

24 May 2011 27 May 2011 GBP/GBBEXANE S.A.

115,043.000 NHEH Local 0.689300 0.00 79.30 0.00 79,219.840.618028

Base 1.115322 0.00 128.31 0.00 128,181.64

339864902 Total

97.64 2.000.00200,479.000 Local 140,085.41

Base 0.00 158.37 3.27 228,055.85

PREFERRED STOCKACI00LLJ4 16 May 2011 27 May 2011 GBP/GBBEXCHANGE OFFERMCBRIDE NON CUM PRF

13,406,000.000 NHHV Local 0.001000 0.00 0.00 0.00 13,406.000.616970

Base 0.001621 0.00 0.00 0.00 21,728.77
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COMMON STOCK USD.01B00LBS900 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCATLIN GROUP LTD

3,935.000 NHEH Local 3.880000 0.00 4.20 1.00 15,262.600.604997

Base 6.413255 0.00 6.94 1.65 25,227.56

REIT GBP.125B01FLL906 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCGREAT PORTLAND ESTATES PLC

3,525.000 NHEH Local 4.126000 0.00 4.00 1.00 14,539.150.604997

Base 6.819869 0.00 6.61 1.65 24,031.77

COMMON STOCKB07KD3908 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCOBHAM PLC

7,623.000 NHEH Local 2.281000 0.00 4.78 1.00 17,382.280.604997

Base 3.770267 0.00 7.90 1.65 28,731.18

COMMON STOCK GBP.01B082RF905 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCRENTOKIL INITIAL PLC

33,236.000 NHEH Local 0.937000 0.00 8.56 1.00 31,132.570.604997

Base 1.548768 0.00 14.15 1.65 51,459.05

COMMON STOCKB09LSH907 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINMARSAT PLC

3,904.000 NHEH Local 6.100000 0.00 6.55 1.00 23,806.850.604997

Base 10.082695 0.00 10.83 1.65 39,350.36

COMMON STOCK GBP.1B0LCW0905 15 Apr 2011 20 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCHIKMA PHARMACEUTICALS PLC

18,880.000 NHEH Local 7.496600 0.00 70.77 1.00 141,464.040.612632

Base 12.236710 0.00 115.52 1.63 230,911.93

COMMON STOCK USD.5B0PYHC904 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCLANCASHIRE HOLDINGS LTD

2,192.000 NHEH Local 6.415000 0.00 3.87 1.00 14,056.810.604997

Base 10.603358 0.00 6.40 1.65 23,234.51

COMMON STOCKB0YG1K902 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCRESTAURANT GROUP PLC

10,209.000 NHEH Local 3.261000 0.00 9.16 1.00 33,281.390.604997

Base 5.390109 0.00 15.14 1.65 55,010.83
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COMMON STOCKB126KH903 21 Apr 2011 28 Apr 2011 GBP/GBBCHICAGO ANALYTIC TRADING COMPANYDEBENHAMS PLC

38,100.000 NHEG Local 0.675800 0.00 41.20 1.00 25,705.780.603500

Base 1.119801 0.00 68.27 1.66 42,594.50

27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

35,014.000 NHEH Local 0.685000 0.00 6.60 1.00 23,976.990.604997

Base 1.132237 0.00 10.91 1.65 39,631.58

B126KH903 Total

47.80 2.000.0073,114.000 Local 49,682.77

Base 0.00 79.18 3.31 82,226.08

COMMON STOCKB17BBQ907 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINVESTEC PLC

5,490.000 NHEH Local 4.778000 0.00 7.21 1.00 26,223.010.604997

Base 7.897560 0.00 11.92 1.65 43,344.03

COMMON STOCKB18V86900 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCPENNON GROUP PLC

2,430.000 NHEH Local 6.495000 0.00 4.34 1.00 15,777.510.604997

Base 10.735590 0.00 7.17 1.65 26,078.66

COMMON STOCK EUR.2B1CRLC906 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMONDI PLC

8,589.000 NHEH Local 5.955001 0.00 14.07 1.00 51,132.430.604997

Base 9.843026 0.00 23.26 1.65 84,516.83

COMMON STOCK GBP.05B1FMH0905 21 Apr 2011 28 Apr 2011 GBP/GBBCHICAGO ANALYTIC TRADING COMPANYFIBERWEB PLC

28,500.000 NHEG Local 0.766000 0.00 34.93 1.00 21,795.070.603500

Base 1.269263 0.00 57.88 1.66 36,114.45

COMMON STOCKB1FP6H903 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMITCHELLS + BUTLERS PLC

4,823.000 NHEH Local 3.231000 0.00 4.29 1.00 15,577.820.604997

Base 5.340522 0.00 7.09 1.65 25,748.59
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COMMON STOCKB1FP89909 04 Apr 2011 07 Apr 2011 GBP/GBBJP MORGANSECURITIES LIMITEDBBA AVIATION PLC

19,604.000 NHHV Local 2.031556 0.00 19.91 1.00 39,805.710.620078

Base 3.276291 0.00 32.11 1.61 64,194.68

05 Apr 2011 08 Apr 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

200,000.000 NHHV Local 2.032000 0.00 284.48 1.00 406,114.520.614119

Base 3.308805 0.00 463.23 1.63 661,296.13

05 Apr 2011 08 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

22,396.000 NHHV Local 2.033909 0.00 27.33 1.00 45,523.090.614119

Base 3.311913 0.00 44.50 1.63 74,127.47

27 Apr 2011 28 Apr 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

55,900.000 NHHV Local 2.136537 0.00 59.72 0.00 119,372.700.604997

Base 3.531484 0.00 98.71 0.00 197,311.23

20 May 2011 25 May 2011 GBP/GBBJP MORGANSECURITIES LIMITED

404.000 NHHV Local 2.219158 0.00 0.45 0.00 896.090.616428

Base 3.600028 0.00 0.73 0.00 1,453.68

23 May 2011 26 May 2011 GBP/GBBJP MORGANSECURITIES LIMITED

9,200.000 NHHV Local 2.167689 0.00 9.97 1.00 19,931.770.621079

Base 3.490199 0.00 16.05 1.61 32,092.17

24 May 2011 27 May 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 2.184671 0.00 2.18 0.00 4,367.160.617856

Base 3.535890 0.00 3.53 0.00 7,068.25

26 May 2011 01 Jun 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

1,600.000 NHHV Local 2.173413 0.00 1.39 0.00 3,476.070.611827

Base 3.552333 0.00 2.27 0.00 5,681.46

02 Jun 2011 07 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

2,000.000 NHHV Local 2.176085 0.00 1.74 0.00 4,350.430.612595

Base 3.552241 0.00 2.84 0.00 7,101.64
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03 Jun 2011 08 Jun 2011 GBP/GBBJP MORGANSECURITIES LIMITED

7,200.000 NHHV Local 2.167321 0.00 7.80 1.00 15,595.910.609923

Base 3.553434 0.00 12.79 1.64 25,570.29

06 Jun 2011 15 Jun 2011 GBP/GBB6 JP MORGANSECURITIES LIMITED

3,000.000 NHHV Local 2.155373 0.00 3.23 0.00 6,462.890.611210

Base 3.526403 0.00 5.28 0.00 10,573.93

08 Jun 2011 13 Jun 2011 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

4,400.000 NHHV Local 2.091432 0.00 4.60 0.00 9,197.700.610501

Base 3.425763 0.00 7.53 0.00 15,065.82

09 Jun 2011 14 Jun 2011 GBP/GBBJP MORGANSECURITIES LIMITED

3,000.000 NHHV Local 2.110181 0.00 3.17 0.00 6,327.370.610463

Base 3.456689 0.00 5.19 0.00 10,364.87

13 Jun 2011 16 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

600.000 NHHV Local 2.070933 0.00 0.50 0.00 1,242.060.613177

Base 3.377382 0.00 0.82 0.00 2,025.61

14 Jun 2011 17 Jun 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 2.092697 0.00 2.09 0.00 4,183.300.610240

Base 3.429302 0.00 3.42 0.00 6,855.17

15 Jun 2011 20 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

9,800.000 NHHV Local 2.100011 0.00 8.23 1.00 20,570.880.616656

Base 3.405482 0.00 13.35 1.62 33,358.76

16 Jun 2011 21 Jun 2011 GBP/GBBJP MORGANSECURITIES LIMITED

6,000.000 NHHV Local 2.081477 0.00 6.24 1.00 12,481.620.620001

Base 3.357216 0.00 10.06 1.61 20,131.61

21 Jun 2011 24 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

5,100.000 NHHV Local 2.093538 0.00 4.27 1.00 10,671.770.616105

Base 3.398021 0.00 6.93 1.62 17,321.35



Prepared by State StreetPage 1041

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

22 Jun 2011 27 Jun 2011 GBP/GBBUBS AG

2,000.000 NHHV Local 2.086400 0.00 2.09 0.00 4,170.710.620001

Base 3.365156 0.00 3.37 0.00 6,726.94

23 Jun 2011 28 Jun 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 2.055097 0.00 2.06 0.00 4,108.130.625900

Base 3.283427 0.00 3.29 0.00 6,563.56

24 Jun 2011 29 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

3,000.000 NHHV Local 2.079577 0.00 2.50 0.00 6,236.230.625626

Base 3.323994 0.00 4.00 0.00 9,967.98

28 Jun 2011 OPEN GBP/GBBJP MORGANSECURITIES LIMITED

1,000.000 NHHV Local 2.097930 0.00 1.05 0.00 2,096.880.624473

Base 3.359521 0.00 1.68 0.00 3,357.84

28 Jun 2011 OPEN GBP/GBBJ.P. MORGAN CLEARING CORP.

12,500.000 NHHV Local 2.098000 0.00 18.36 1.00 26,205.640.624473

Base 3.359633 0.00 29.40 1.60 41,964.41

29 Jun 2011 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

1,300.000 NHHV Local 2.141831 0.00 1.11 0.00 2,783.270.622374

Base 3.441389 0.00 1.78 0.00 4,472.02

30 Jun 2011 OPEN GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 2.174435 0.00 2.17 0.00 4,346.700.622355

Base 3.493882 0.00 3.49 0.00 6,984.28

B1FP89909 Total

476.64 9.000.00378,004.000 Local 780,518.60

Base 0.00 776.35 14.57 1,271,631.15
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COMMON STOCK GBP.05B1G4YS904 27 Apr 2011 28 Apr 2011 GBP/GBBMERRILL LYNCH INTERNATIONALHISCOX LTD

44,500.000 NHHV Local 4.010927 0.00 89.24 0.00 178,397.010.604997

Base 6.629664 0.00 147.50 0.00 294,872.55

COMMON STOCK GBP.25B1H0DZ908 27 Apr 2011 28 Apr 2011 GBP/GBBMERRILL LYNCH INTERNATIONALTULLETT PREBON PLC

27,200.000 NHHV Local 4.142222 0.00 56.33 0.00 112,612.110.604997

Base 6.846682 0.00 93.11 0.00 186,136.64

27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

10,498.000 NHEH Local 4.140000 0.00 11.95 1.00 43,448.770.604997

Base 6.843009 0.00 19.75 1.65 71,816.50

B1H0DZ908 Total

68.28 1.000.0037,698.000 Local 156,060.88

Base 0.00 112.86 1.65 257,953.14

COMMON STOCKB1KJJ4906 27 Apr 2011 28 Apr 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWHITBREAD PLC

1,846.000 NHEH Local 17.370000 0.00 8.82 1.00 32,055.200.604997

Base 28.710886 0.00 14.58 1.65 52,984.06

COMMON STOCKB1L8B6902 21 Apr 2011 28 Apr 2011 GBP/GBBCHICAGO ANALYTIC TRADING COMPANYENTERPRISE INNS PLC

24,500.000 NHEG Local 0.949000 0.00 37.20 1.00 23,212.300.603500

Base 1.572494 0.00 61.64 1.66 38,462.80

COMMON STOCKB1VJ6Q909 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSTAGECOACH GROUP PLC

7,167.000 NHEH Local 2.365001 0.00 4.66 1.00 16,944.300.604997

Base 3.909112 0.00 7.70 1.65 28,007.25

COMMON STOCKB1VNSX901 21 Apr 2011 28 Apr 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYDRAX GROUP PLC

3,400.000 NHEG Local 4.431800 0.00 24.11 1.00 15,043.010.603500

Base 7.343496 0.00 39.95 1.66 24,926.28
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23 May 2011 26 May 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,838.000 NHHV Local 4.526315 0.00 6.42 1.00 12,838.260.621079

Base 7.287825 0.00 10.34 1.61 20,670.90

25 May 2011 31 May 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

43,162.000 NHHV Local 4.609949 0.00 119.38 1.00 198,854.230.614383

Base 7.503380 0.00 194.31 1.63 323,664.93

31 May 2011 03 Jun 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

18,166.000 NHHV Local 4.665728 0.00 50.85 1.00 84,705.760.608365

Base 7.669291 0.00 83.58 1.64 139,235.10

02 Jun 2011 07 Jun 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

41,834.000 NHHV Local 4.708088 0.00 118.17 1.00 196,838.980.612595

Base 7.685482 0.00 192.90 1.63 321,319.93

07 Jun 2011 10 Jun 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

40,000.000 NHHV Local 4.834162 0.00 116.02 1.00 193,249.460.608199

Base 7.948323 0.00 190.76 1.64 317,740.51

08 Jun 2011 13 Jun 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

100,000.000 NHHV Local 4.834897 0.00 290.09 1.00 483,198.610.610501

Base 7.919556 0.00 475.17 1.64 791,478.82

B1VNSX901 Total

725.04 7.000.00249,400.000 Local 1,184,728.31

Base 0.00 1,187.01 11.45 1,939,036.47

COMMON STOCK GBP.1B1YKG0909 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINTERNATIONAL PERSONAL FINAN

6,032.000 NHEH Local 3.625000 0.00 6.01 1.00 21,858.990.604997

Base 5.991765 0.00 9.93 1.65 36,130.74
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COMMON STOCKB23K0M900 01 Apr 2011 06 Apr 2011 GBP/GBB 0.02REDBURN PARTNERS LLPCAPITA GROUP PLC

30,609.000 NHHP Local 7.396588 0.00 339.60 1.00 226,061.560.623791

Base 11.857478 0.00 544.41 1.60 362,399.52

12 Apr 2011 15 Apr 2011 GBP/GBB 0.02BNP PARIBAS SA

80,400.000 NHHP Local 7.150400 0.00 862.34 1.00 574,028.820.614912

Base 11.628331 0.00 1,402.38 1.63 933,513.77

13 Apr 2011 18 Apr 2011 GBP/GBB 0.02BNP PARIBAS SA

13,000.000 NHHP Local 7.082800 0.00 138.11 1.00 91,937.290.614156

Base 11.532575 0.00 224.88 1.63 149,696.97

03 May 2011 06 May 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

135,656.000 NHHP Local 7.325700 0.00 993.78 0.90 992,780.480.604759

Base 12.113420 0.00 1,643.27 1.49 1,641,613.40

04 May 2011 09 May 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

93,738.000 NHHP Local 7.162000 0.00 671.35 0.90 670,679.300.605345

Base 11.831270 0.00 1,109.04 1.49 1,107,929.03

B23K0M900 Total

3,005.18 4.800.00353,403.000 Local 2,555,487.45

Base 0.00 4,923.98 7.84 4,195,152.69

COMMON STOCK GBP.1B24CGK904 14 Apr 2011 19 Apr 2011 GBP/GBB 0.08PERSHING LLCRECKITT BENCKISER GROUP PLC

85,167.000 NHHP Local 31.019800 0.00 3,962.79 1.00 2,637,899.520.611677

Base 50.712713 0.00 6,478.57 1.63 4,312,569.41

14 Apr 2011 GBP/GBB 0.08PERSHING LLC

85,187.000 NHHP Local 31.012517 0.00 3,962.79 1.00 2,637,899.520.611677

Base 50.700806 0.00 6,478.57 1.63 4,312,569.41
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14 Apr 2011 CANCEL GBP/GBB 0.08PERSHING LLC

-85,187.000 NHHP Local 31.012517 0.00 -3,962.79 -1.00 -2,637,899.520.611677

Base 50.700806 0.00 -6,478.57 -1.63 -4,312,569.41

B24CGK904 Total

3,962.79 1.000.0085,167.000 Local 2,637,899.52

Base 0.00 6,478.57 1.63 4,312,569.41

COMMON STOCK GBP1.B2NGPM900 21 Apr 2011 28 Apr 2011 GBP/GBBCHICAGO ANALYTIC TRADING COMPANYPARAGON GROUP COMPANIES PLC

26,500.000 NHEG Local 1.652800 0.00 70.08 1.00 43,728.120.603500

Base 2.738691 0.00 116.12 1.66 72,457.53

27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

4,177.000 NHEH Local 1.675001 0.00 1.92 0.00 6,994.560.604997

Base 2.768610 0.00 3.17 0.00 11,561.31

27 Jun 2011 30 Jun 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

12,840.000 NHEH Local 1.898500 0.00 8.53 1.00 24,367.210.626135

Base 3.032094 0.00 13.62 1.60 38,916.86

B2NGPM900 Total

80.53 2.000.0043,517.000 Local 75,089.89

Base 0.00 132.91 3.26 122,935.70

COMMON STOCK GBP.22B2PDGW903 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCWH SMITH PLC

3,198.000 NHEH Local 4.684000 0.00 4.12 1.00 14,974.310.604997

Base 7.742187 0.00 6.81 1.65 24,751.05

COMMON STOCK GBP.1B2R84W905 15 Apr 2011 20 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCUNITED BUSINESS MEDIA LTD

31,708.000 NHEH Local 5.722500 0.00 90.72 1.00 181,357.310.612632

Base 9.340844 0.00 148.08 1.63 296,029.77
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18 Apr 2011 21 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

14,852.000 NHEH Local 5.717800 0.00 42.46 1.00 84,877.310.616086

Base 9.280847 0.00 68.92 1.62 137,768.61

B2R84W905 Total

133.18 2.000.0046,560.000 Local 266,234.62

Base 0.00 217.00 3.25 433,798.38

COMMON STOCKB3KHXB904 05 Apr 2011 08 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCANITE PLC

100,000.000 NHHV Local 0.636283 0.00 38.18 1.00 63,589.120.614119

Base 1.036091 0.00 62.17 1.63 103,545.27

06 Apr 2011 11 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

20,604.000 NHHV Local 0.647827 0.00 8.01 1.00 13,338.810.613008

Base 1.056800 0.00 13.07 1.63 21,759.60

07 Apr 2011 12 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

11,992.000 NHHV Local 0.642467 0.00 4.62 0.00 7,699.850.613328

Base 1.047510 0.00 7.53 0.00 12,554.21

11 Apr 2011 14 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

15,027.000 NHHV Local 0.632500 0.00 5.70 0.00 9,498.870.610277

Base 1.036415 0.00 9.34 0.00 15,564.85

21 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

8,152.000 NHHV Local 0.637500 0.00 3.12 0.00 5,193.780.603519

Base 1.056305 0.00 5.17 0.00 8,605.83

27 Apr 2011 28 Apr 2011 GBP/GBBUBS AG

79,582.000 NHHV Local 0.640119 0.00 25.47 1.00 50,915.480.604997

Base 1.058053 0.00 42.10 1.65 84,158.24
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03 May 2011 06 May 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

64,643.000 NHHV Local 0.645000 0.00 25.02 1.00 41,668.710.604759

Base 1.066541 0.00 41.37 1.65 68,901.35

04 May 2011 09 May 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

50,000.000 NHHV Local 0.655230 0.00 19.66 1.00 32,740.840.605345

Base 1.082408 0.00 32.48 1.65 54,086.25

06 May 2011 11 May 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

71,845.000 NHHV Local 0.675000 0.00 29.10 1.00 48,465.270.609255

Base 1.107910 0.00 47.76 1.64 79,548.42

09 May 2011 12 May 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

75,259.000 NHHV Local 0.675000 0.00 35.56 1.00 50,763.270.612107

Base 1.102748 0.00 58.09 1.63 82,932.02

09 May 2011 12 May 2011 GBP/GBBUBS AG

2,896.000 NHHV Local 0.675000 0.00 0.98 0.00 1,953.820.612107

Base 1.102748 0.00 1.60 0.00 3,191.96

B3KHXB904 Total

195.42 7.000.00500,000.000 Local 325,827.82

Base 0.00 320.68 11.48 534,848.00

COMMON STOCK GBP1.B3WK54901 27 Apr 2011 28 Apr 2011 GBP/GBB 0.01MERRILL LYNCH INTERNATIONALCOOKSON GROUP PLC

63,700.000 NHHV Local 7.145007 0.00 227.57 0.00 454,909.380.604997

Base 11.809987 0.00 376.15 0.00 751,920.06

COMMON STOCK GBP1.B40SF8907 21 Apr 2011 28 Apr 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYNOVAE GROUP PLC

3,800.000 NHEG Local 3.784200 0.00 23.01 1.00 14,355.950.603500

Base 6.270423 0.00 38.13 1.66 23,787.82
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12 May 2011 17 May 2011 GBP/GBB 0.01GOLDMAN SACHS + CO

68,466.000 NHEG Local 3.750000 0.00 410.80 1.00 256,335.700.613836

Base 6.109124 0.00 669.23 1.63 417,596.39

B40SF8907 Total

433.81 2.000.0072,266.000 Local 270,691.65

Base 0.00 707.36 3.29 441,384.21

COMMON STOCK GBP.5B41H73900 21 Apr 2011 28 Apr 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYNORTHGATE PLC

6,700.000 NHEG Local 3.333100 0.00 35.73 1.00 22,295.040.603500

Base 5.522949 0.00 59.20 1.66 36,942.90

24 May 2011 27 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

5,867.000 NHEH Local 3.183700 0.00 6.54 1.00 18,671.230.617856

Base 5.152819 0.00 10.58 1.62 30,219.39

24 May 2011 27 May 2011 GBP/GBB 0.01UBS AG

13,825.000 NHEH Local 3.210000 0.00 44.38 1.00 44,332.870.617856

Base 5.195385 0.00 71.83 1.62 71,752.75

25 May 2011 31 May 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

5,003.000 NHEH Local 3.197500 0.00 5.60 1.00 15,990.490.614666

Base 5.202012 0.00 9.11 1.63 26,014.93

25 May 2011 31 May 2011 GBP/GBB 0.01UBS AG

18,753.000 NHEH Local 3.197000 0.00 59.95 1.00 59,892.390.614666

Base 5.201199 0.00 97.53 1.63 97,438.92

B41H73900 Total

152.20 5.000.0050,148.000 Local 161,182.02

Base 0.00 248.25 8.16 262,368.89
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COMMON STOCKB459SM909 06 Jun 2011 OPEN GBP/GBBEXCHANGE OFFERROLLS ROYCE GROUP C SHS

7,481,280.000 NHHJ Local 0.001000 0.00 0.00 0.00 7,481.280.611677

Base 0.001635 0.00 0.00 0.00 12,230.77

COMMON STOCKB4YCDF901 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCTALKTALK TELECOM GROUP

9,020.000 NHEH Local 1.423000 0.00 3.53 1.00 12,830.930.604997

Base 2.352078 0.00 5.83 1.65 21,208.25

COMMON STOCK GBP.1B61TVQ901 27 Apr 2011 28 Apr 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINCHCAPE PLC

5,265.000 NHEH Local 3.608000 0.00 5.22 1.00 18,989.900.604997

Base 5.963666 0.00 8.63 1.65 31,388.42

POUND STERLING  Total

0.00Local25,160,547.000

0.00Base

114.61

187.94

14,774.49

24,191.28

17,589,207.98

28,856,867.25

SINGAPORE DOLLAR

COMMON STOCK NPV610575904 25 Apr 2011 28 Apr 2011 SGD/SG3BNP PARIBAS PEREGRINE SECURITIESHONG LEONG ASIA LTD

3,000.000 NHEG Local 2.816700 0.00 13.52 3.38 8,433.201.235650

Base 2.279529 0.00 10.94 2.74 6,824.91

COMMON STOCK NPV614399905 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCCSE GLOBAL LTD

107,000.000 NHEH Local 1.190000 0.00 50.93 50.93 127,228.141.232850

Base 0.965243 0.00 41.31 41.31 103,198.39

COMMON STOCK NPV618099907 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCYONGNAM HOLDINGS LTD

267,000.000 NHEH Local 0.270000 0.00 28.84 28.84 72,032.321.232850

Base 0.219005 0.00 23.39 23.39 58,427.48

COMMON STOCK619935901 25 Apr 2011 28 Apr 2011 SGD/SG3BNP PARIBAS PEREGRINE SECURITIESHO BEE INVESTMENT LTD

33,000.000 NHEG Local 1.479700 0.00 78.13 19.53 48,732.441.235650

Base 1.197507 0.00 63.23 15.81 39,438.71



Prepared by State StreetPage 1050

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

35,000.000 NHEH Local 1.470000 0.00 20.58 20.58 51,408.841.232850

Base 1.192359 0.00 16.69 16.69 41,699.18

619935901 Total

98.71 40.110.0068,000.000 Local 100,141.28

Base 0.00 79.92 32.50 81,137.89

COMMON STOCK NPV628033904 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCOSIM INTERNATIONAL LTD

66,000.000 NHEH Local 1.670000 0.00 44.09 44.09 110,131.821.232850

Base 1.354585 0.00 35.76 35.76 89,331.08

COMMON STOCK SGD.05653140905 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCPACIFIC ANDES RESOURCES DEVE

169,000.000 NHEH Local 0.330000 0.00 22.31 22.31 55,725.381.232850

Base 0.267672 0.00 18.10 18.10 45,200.45

COMMON STOCK NPV662885003 25 Apr 2011 28 Apr 2011 SGD/SG3BNP PARIBAS PEREGRINE SECURITIESNEPTUNE ORIENT LINES LTD

13,000.000 NHEG Local 1.916900 0.00 39.87 9.97 24,869.861.235650

Base 1.551329 0.00 32.27 8.07 20,126.95

COMMON STOCK NPV667442909 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCEZRA HOLDINGS LTD

38,000.000 NHEH Local 1.670000 0.00 25.38 25.38 63,409.241.232850

Base 1.354585 0.00 20.59 20.59 51,433.05

COMMON STOCK NPV672420908 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCHI P INTERNATIONAL LTD

83,000.000 NHEH Local 1.220000 0.00 40.50 40.50 101,179.001.232850

Base 0.989577 0.00 32.85 32.85 82,069.19

COMMON STOCK NPV673463907 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCRAFFLES MEDICAL GROUP LTD

32,000.000 NHEH Local 2.210000 0.00 28.29 28.29 70,663.421.232850

Base 1.792594 0.00 22.95 22.95 57,317.13
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EXDT 27JUN11977YLP908 27 Jun 2011 SGD/SG3RIGHTS EXERCISEDOLAM INTERNATIONAL LT

3,019.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.241350

Base 0.000000 0.00 0.00 0.00 0.00

27 Jun 2011 CANCEL SGD/SG3RIGHTS EXERCISED

-3,019.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.241350

Base 0.000000 0.00 0.00 0.00 0.00

27 Jun 2011 27 Jun 2011 SGD/SG3RIGHTS EXERCISED

3,019.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.241350

Base 0.000000 0.00 0.00 0.00 0.00

977YLP908 Total

0.00 0.000.003,019.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB07G2Y901 25 Apr 2011 28 Apr 2011 SGD/SG3BNP PARIBAS PEREGRINE SECURITIESBIOSENSORS INTERNATIONAL GRO

52,000.000 NHEG Local 1.303300 0.00 108.43 27.11 67,636.061.235650

Base 1.054749 0.00 87.75 21.94 54,737.23

MACQUARIE INTL INFRAB07NLK905 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCMACQUARIE INTERNATIONAL INFRAS

142,000.000 NHEH Local 0.580000 0.00 32.94 32.94 82,294.121.232850

Base 0.470455 0.00 26.72 26.72 66,751.12

REIT NPVB0HZGR908 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCSTARHILL GLOBAL REIT

73,000.000 NHEH Local 0.630000 0.00 18.40 18.40 45,953.201.232850

Base 0.511011 0.00 14.92 14.92 37,273.96

COMMON STOCK NPVB168CV903 27 Apr 2011 29 Apr 2011 SGD/SG3LOOP CAPITAL MARKETS LLCBANYAN TREE HOLDINGS LTD

60,000.000 NHEH Local 0.942700 0.00 22.62 22.62 56,516.761.232850

Base 0.764651 0.00 18.35 18.35 45,842.37
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SINGAPORE DOLLAR  Total

0.00Local1,176,019.000

0.00Base

394.87

320.19

574.83

465.82

986,213.80

799,671.20

SOUTH KOREAN WON

COMMON STOCK609823901 27 Apr 2011 29 Apr 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLCBINGGRAE CO LTD

686.000 NHEH Local 62,200.000000 0.00 29,868.00 128,008.00 42,511,324.001,079.550000

Base 57.616600 0.00 27.67 118.58 39,378.74

COMMON STOCK614938900 27 Apr 2011 29 Apr 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCDAEDUCK ELECTRONICS CO

14,320.000 NHEH Local 11,700.000000 0.00 117,281.00 502,632.00 166,924,087.001,079.550000

Base 10.837849 0.00 108.64 465.59 154,623.77

COMMON STOCK615522901 27 Apr 2011 29 Apr 2011 KRW/KR3 0.01MERRILL LYNCH PEIRCE FENNER AND SHANDSOME CO LTD

11,200.000 NHHV Local 22,983.348214 0.00 128,700.00 772,241.00 256,512,559.001,079.550000

Base 21.289749 0.00 119.22 715.34 237,610.63

COMMON STOCK616216909 27 Apr 2011 29 Apr 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCLIG INSURANCE CO LTD

3,010.000 NHEH Local 26,800.000000 0.00 56,468.00 242,004.00 80,369,528.001,079.550000

Base 24.825159 0.00 52.31 224.17 74,447.25

COMMON STOCK618951008 27 Apr 2011 29 Apr 2011 KRW/KR3 0.05LOOP CAPITAL MARKETS LLCCJ CORP

1,084.000 NHEH Local 80,300.000000 0.00 60,932.00 261,136.00 86,723,132.001,079.550000

Base 74.382845 0.00 56.44 241.89 80,332.67

COMMON STOCK619403900 27 Apr 2011 29 Apr 2011 KRW/KR3 0.07LOOP CAPITAL MARKETS LLCDAUM COMMUNICATIONS CORP

350.000 NHEH Local 105,200.000000 0.00 25,774.00 110,460.00 36,683,766.001,079.550000

Base 97.448011 0.00 23.87 102.32 33,980.61

COMMON STOCK620020909 26 Apr 2011 28 Apr 2011 KRW/KR3 0.01BNP PARIBAS PEREGRINE SECURITIESASIANA AIRLINES

4,500.000 NHEG Local 9,535.755556 0.00 68,650.00 128,733.00 42,713,517.001,086.250000

Base 8.778601 0.00 63.20 118.51 39,321.99
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12 May 2011 16 May 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

80,700.000 NHEG Local 9,993.355601 0.00 1,290,340.00 2,419,392.00 802,754,065.001,085.150000

Base 9.209193 0.00 1,189.09 2,229.55 739,763.23

620020909 Total

1,358,990.00 2,548,125.000.0085,200.000 Local 845,467,582.00

Base 0.00 1,252.29 2,348.06 779,085.22

COMMON STOCK620386904 27 Apr 2011 29 Apr 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCSUNGWOO HITECH CO LTD

8,506.000 NHEH Local 22,150.000000 0.00 131,886.00 565,224.00 187,710,790.001,079.550000

Base 20.517808 0.00 122.17 523.57 173,878.74

COMMON STOCK621980903 27 Apr 2011 29 Apr 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCCHONG KUN DANG PHARM CORP

3,610.000 NHEH Local 28,150.000000 0.00 71,135.00 304,865.00 101,245,500.001,079.550000

Base 26.075680 0.00 65.89 282.40 93,784.91

COMMON STOCK624947008 07 Jun 2011 07 Jun 2011 KRW/KR4MANDATORYEXCHANGE NON CASHDAEGU BANK

72,200.000 NHHV Local 10,346.156855 0.00 0.00 0.00 746,992,525.001,236.000909

Base 8.370671 0.00 0.00 0.00 604,362.44

COMMON STOCK627313901 26 Apr 2011 28 Apr 2011 KRW/KR3 0.01BNP PARIBAS PEREGRINE SECURITIESDONGBU STEEL CO LTD

4,900.000 NHEG Local 9,400.734694 0.00 73,700.00 138,191.00 45,851,709.001,086.250000

Base 8.654301 0.00 67.85 127.22 42,211.01

COMMON STOCK645108903 21 Apr 2011 25 Apr 2011 KRW/KR3 0.05LOOP CAPITAL MARKETS LLCHYUNDAI HYSCO

26,760.000 NHEH Local 47,316.143498 0.00 1,392,798.00 3,798,540.00 1,260,988,662.001,080.250000

Base 43.801105 0.00 1,289.33 3,516.35 1,167,311.88

27 Apr 2011 29 Apr 2011 KRW/KR3 0.03LOOP CAPITAL MARKETS LLC

5,470.000 NHEH Local 47,450.000000 0.00 181,686.00 778,655.00 258,591,159.001,079.550000

Base 43.953499 0.00 168.30 721.28 239,536.07
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645108903 Total

1,574,484.00 4,577,195.000.0032,230.000 Local 1,519,579,821.00

Base 0.00 1,457.63 4,237.63 1,406,847.95

COMMON STOCK649653904 26 Apr 2011 28 Apr 2011 KRW/KR3 0.04BNP PARIBAS PEREGRINE SECURITIESKOLON CORP

100.000 NHEG Local 30,185.000000 0.00 4,820.00 9,056.00 3,004,624.001,086.250000

Base 27.788262 0.00 4.44 8.34 2,766.05

09 Jun 2011 13 Jun 2011 KRW/KR3 0.04NOMURA FINANCIAL AND INVESTMEN

1,804.000 NHEG Local 27,141.218958 0.00 78,340.00 146,888.00 48,737,531.001,082.950000

Base 25.062301 0.00 72.34 135.64 45,004.41

649653904 Total

83,160.00 155,944.000.001,904.000 Local 51,742,155.00

Base 0.00 76.78 143.98 47,770.46

COMMON STOCK649675907 26 Apr 2011 28 Apr 2011 KRW/KR3 0.08BNP PARIBAS PEREGRINE SECURITIESHANWHA CORPORATION

300.000 NHEG Local 53,931.000000 0.00 25,880.00 48,538.00 16,104,882.001,086.250000

Base 49.648792 0.00 23.83 44.68 14,826.13

COMMON STOCK649932001 26 Apr 2011 28 Apr 2011 KRW/KR3 0.34BNP PARIBAS PEREGRINE SECURITIESKOREA KUMHO PETROCHEMICAL CO

500.000 NHEG Local 230,425.000000 0.00 184,340.00 345,638.00 114,682,522.001,086.250000

Base 212.128884 0.00 169.70 318.19 105,576.54

09 Jun 2011 13 Jun 2011 KRW/KR3 0.34NOMURA FINANCIAL AND INVESTMEN

1,600.000 NHEG Local 230,958.888750 0.00 591,250.00 1,108,602.00 367,834,370.001,082.950000

Base 213.268285 0.00 545.96 1,023.69 339,659.61

649932001 Total

775,590.00 1,454,240.000.002,100.000 Local 482,516,892.00

Base 0.00 715.66 1,341.88 445,236.15
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COMMON STOCK650713902 27 Apr 2011 29 Apr 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCHYUNJIN MATERIALS CO LTD

4,444.000 NHEH Local 16,800.000000 0.00 52,261.00 223,978.00 74,382,961.001,079.550000

Base 15.562040 0.00 48.41 207.47 68,901.82

COMMON STOCK652073909 12 May 2011 16 May 2011 KRW/KR3 0.21CREDIT SUISSE FIRST BOSTON (EUROPE)LG ELECTRONICS INC

60,831.000 NHEB Local 113,067.103944 0.00 13,755,970.00 20,633,956.00 6,843,595,074.001,085.150000

Base 104.194908 0.00 12,676.56 19,014.84 6,306,589.02

COMMON STOCK653711903 26 Apr 2011 28 Apr 2011 KRW/KR3 0.07BNP PARIBAS PEREGRINE SECURITIESLG INTERNATIONAL CORP

900.000 NHEG Local 45,615.555556 0.00 65,680.00 123,162.00 40,865,158.001,086.250000

Base 41.993607 0.00 60.46 113.38 37,620.40

COMMON STOCK656093903 27 Apr 2011 29 Apr 2011 KRW/KR3MERRILL LYNCH PEIRCE FENNER AND SPARADISE CO LTD

54,700.000 NHHV Local 6,564.982102 0.00 179,550.00 1,077,314.00 357,847,657.001,079.550000

Base 6.081221 0.00 166.32 997.93 331,478.54

23 May 2011 25 May 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

16,800.000 NHHV Local 7,345.367619 0.00 61,700.00 370,207.00 122,970,269.001,097.950000

Base 6.690075 0.00 56.20 337.18 111,999.88

24 May 2011 26 May 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

28,900.000 NHHV Local 7,188.857716 0.00 145,430.00 623,274.00 206,989,284.001,093.450000

Base 6.574473 0.00 133.00 570.01 189,299.27

26 May 2011 30 May 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

10,716.000 NHHV Local 7,023.078201 0.00 52,680.00 225,778.00 74,980,848.001,088.400000

Base 6.452663 0.00 48.40 207.44 68,890.89

27 May 2011 31 May 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

9,348.000 NHHV Local 7,217.391314 0.00 33,730.00 202,405.00 67,232,039.001,082.450000

Base 6.667644 0.00 31.16 186.99 62,110.99



Prepared by State StreetPage 1056

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 May 2011 01 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

15,436.000 NHHV Local 7,037.370174 0.00 76,040.00 325,887.00 108,226,919.001,082.450000

Base 6.501335 0.00 70.25 301.06 99,983.30

01 Jun 2011 03 Jun 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

17,400.000 NHHV Local 7,151.919425 0.00 62,220.00 373,330.00 124,007,848.001,074.650000

Base 6.655115 0.00 57.90 347.40 115,393.71

02 Jun 2011 07 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

9,000.000 NHHV Local 7,095.732778 0.00 44,700.00 191,585.00 63,625,310.001,080.850000

Base 6.564956 0.00 41.36 177.25 58,865.99

03 Jun 2011 08 Jun 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

15,500.000 NHHV Local 7,140.596387 0.00 55,340.00 332,038.00 110,291,866.001,080.100000

Base 6.611051 0.00 51.24 307.41 102,112.64

07 Jun 2011 09 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

3,620.000 NHHV Local 7,201.643646 0.00 18,240.00 78,210.00 25,973,500.001,081.950000

Base 6.656170 0.00 16.86 72.29 24,006.19

09 Jun 2011 13 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

5,800.000 NHHV Local 7,107.118793 0.00 28,850.00 123,664.00 41,068,775.001,082.950000

Base 6.562740 0.00 26.64 114.19 37,923.06

10 Jun 2011 14 Jun 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

15,035.000 NHHV Local 6,958.078018 0.00 52,310.00 313,844.00 104,248,549.001,082.650000

Base 6.426895 0.00 48.32 289.89 96,290.17

13 Jun 2011 15 Jun 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

2,500.000 NHHV Local 7,058.420400 0.00 8,820.00 52,938.00 17,584,293.001,085.850000

Base 6.500364 0.00 8.12 48.75 16,194.04

14 Jun 2011 16 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

9,645.000 NHHV Local 7,052.672576 0.00 47,610.00 204,069.00 67,771,348.001,082.600000

Base 6.514569 0.00 43.98 188.50 62,600.54



Prepared by State StreetPage 1057

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

15 Jun 2011 17 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

9,000.000 NHHV Local 7,035.640222 0.00 44,320.00 189,962.00 63,086,480.001,083.100000

Base 6.495836 0.00 40.92 175.39 58,246.22

16 Jun 2011 20 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

5,600.000 NHHV Local 6,924.675000 0.00 27,140.00 116,335.00 38,634,705.001,089.800000

Base 6.354079 0.00 24.90 106.75 35,451.19

17 Jun 2011 21 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

12,200.000 NHHV Local 6,931.154590 0.00 59,190.00 253,680.00 84,247,216.001,085.950000

Base 6.382572 0.00 54.51 233.60 77,579.28

24 Jun 2011 28 Jun 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

12,000.000 NHHV Local 6,980.229333 0.00 58,630.00 251,288.00 83,452,834.001,078.850000

Base 6.470065 0.00 54.34 232.92 77,353.51

28 Jun 2011 30 Jun 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

5,000.000 NHHV Local 6,964.567000 0.00 17,410.00 104,469.00 34,700,956.001,083.550000

Base 6.427546 0.00 16.07 96.41 32,025.25

656093903 Total

1,073,910.00 5,410,277.000.00258,200.000 Local 1,796,940,696.00

Base 0.00 990.49 4,991.36 1,657,804.66

COMMON STOCK663811909 27 Apr 2011 29 Apr 2011 KRW/KR3 0.16LOOP CAPITAL MARKETS LLCNONGSHIM CO LTD

288.000 NHEH Local 244,000.000000 0.00 49,190.00 210,816.00 70,011,994.001,079.550000

Base 226.020101 0.00 45.57 195.28 64,852.94

COMMON STOCK698837903 26 Apr 2011 28 Apr 2011 KRW/KR3 0.32BNP PARIBAS PEREGRINE SECURITIESSK HOLDINGS CO LTD

300.000 NHEG Local 220,265.000000 0.00 105,720.00 198,238.00 65,775,542.001,086.250000

Base 202.775604 0.00 97.33 182.50 60,552.86
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09 Jun 2011 13 Jun 2011 KRW/KR3 0.29NOMURA FINANCIAL AND INVESTMEN

6,200.000 NHEG Local 196,911.619677 0.00 1,953,360.00 3,662,556.00 1,215,236,126.001,082.950000

Base 181.828911 0.00 1,803.74 3,382.02 1,122,153.49

698837903 Total

2,059,080.00 3,860,794.000.006,500.000 Local 1,281,011,668.00

Base 0.00 1,901.07 3,564.52 1,182,706.35

COMMON STOCK939USE901 26 Apr 2011 28 Apr 2011 KRW/KR3 0.12BNP PARIBAS PEREGRINE SECURITIESKOLON INDUSTRIES INC

300.000 NHEG Local 84,841.666667 0.00 40,720.00 76,358.00 25,335,422.001,086.250000

Base 78.105102 0.00 37.49 70.30 23,323.75

COMMON STOCKACI00J5W8 21 Apr 2011 25 Apr 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCBS FINANCIAL GROUP INC

63,640.000 NHEH Local 13,699.402907 0.00 959,013.00 2,615,490.00 868,255,498.001,080.250000

Base 12.681697 0.00 887.77 2,421.19 803,754.22

COMMON STOCKB01LXY902 27 Apr 2011 29 Apr 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCHYUNDAI MARINE + FIRE INS CO

2,270.000 NHEH Local 28,750.000000 0.00 45,684.00 195,788.00 65,021,028.001,079.550000

Base 26.631467 0.00 42.32 181.36 60,229.75

COMMON STOCKB0NCP4903 27 Apr 2011 29 Apr 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCDAEHAN STEEL CO LTD

9,210.000 NHEH Local 9,670.000000 0.00 62,342.00 267,182.00 88,731,176.001,079.550000

Base 8.957436 0.00 57.75 247.49 82,192.74

COMMON STOCKB0YCFG905 27 Apr 2011 29 Apr 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCMERITZ FIRE + MARINE INSURAN

4,140.000 NHEH Local 12,700.000000 0.00 36,805.00 157,734.00 52,383,461.001,079.550000

Base 11.764161 0.00 34.09 146.11 48,523.42

11 Apr 2011 11 Apr 2011 KRW/KR3REVERSE SPLIT NON CASH

60,720.000 NHEH Local 6,407.807411 0.00 0.00 0.00 389,082,066.001,140.249993

Base 5.619651 0.00 0.00 0.00 341,225.23
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B0YCFG905 Total

36,805.00 157,734.000.0064,860.000 Local 441,465,527.00

Base 0.00 34.09 146.11 389,748.65

COMMON STOCKB130MM902 27 Apr 2011 29 Apr 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCSTX OFFSHORE + SHIPBUILDING

1,810.000 NHEH Local 30,650.000000 0.00 38,834.00 166,430.00 55,271,236.001,079.550000

Base 28.391459 0.00 35.97 154.17 51,198.40

SOUTH KOREAN WON  Total

0.00Local714,853.000

0.00Base

45,750,768.00

42,224.78

22,753,337.00

20,988.20

16,317,823,690.00

14,957,299.38

SWEDISH KRONA

COMMON STOCK NPV418004909 27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCBILIA AB A SHS

1,004.000 NHEH Local 154.000000 0.00 42.52 0.00 154,573.486.091500

Base 25.281129 0.00 6.98 0.00 25,375.27

24 May 2011 27 May 2011 SEK/SE1 0.01INVESTMENT TECHNOLOGY GROUP LTD

10,820.000 NHEH Local 126.965000 0.00 480.82 0.00 1,373,280.486.333400

Base 20.046894 0.00 75.92 0.00 216,831.48

418004909 Total

523.34 0.000.0011,824.000 Local 1,527,853.96

Base 0.00 82.90 0.00 242,206.75

COMMON STOCK NPV440759900 26 Apr 2011 29 Apr 2011 SEK/SE1 0.03CHICAGO ANALYTIC TRADING COMPANYHALDEX AB

3,700.000 NHEG Local 105.628600 0.00 625.32 0.00 390,200.506.103700

Base 17.305667 0.00 102.45 0.00 63,928.52
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12 May 2011 17 May 2011 SEK/SE1 0.03GOLDMAN SACHS + CO

18,200.000 NHEG Local 109.329500 0.00 3,183.68 0.00 1,986,613.226.303800

Base 17.343428 0.00 505.04 0.00 315,145.34

03 Jun 2011 09 Jun 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

2,177.000 NHHV Local 114.061796 0.00 148.99 0.00 248,163.546.142400

Base 18.569581 0.00 24.26 0.00 40,401.72

20 Jun 2011 23 Jun 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

8,377.000 NHHV Local 63.111200 0.00 317.21 0.00 528,365.316.395800

Base 9.867601 0.00 49.60 0.00 82,611.29

21 Jun 2011 27 Jun 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

2,455.000 NHHV Local 63.000000 0.00 92.80 0.00 154,572.206.356800

Base 9.910647 0.00 14.60 0.00 24,316.04

22 Jun 2011 28 Jun 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

1,726.000 NHHV Local 62.500000 0.00 64.73 0.00 107,810.276.354400

Base 9.835704 0.00 10.19 0.00 16,966.24

29 Jun 2011 OPEN SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

4,039.000 NHHV Local 61.560800 0.00 149.19 0.00 248,494.886.353700

Base 9.688969 0.00 23.48 0.00 39,110.26

30 Jun 2011 OPEN SEK/SE1CABRERA CAPITAL MARKETS LLC

12,308.000 NHHV Local 33.774000 0.00 249.41 0.00 415,440.986.302450

Base 5.358868 0.00 39.57 0.00 65,917.38

27 Apr 2011 02 May 2011 SEK/SE1CABRERA CAPITAL MARKETS LLC

1,072.000 NHEH Local 106.500000 0.00 31.40 0.00 114,136.606.091500

Base 17.483378 0.00 5.15 0.00 18,737.03

440759900 Total

4,862.73 0.000.0054,054.000 Local 4,193,797.50

Base 0.00 774.34 0.00 667,133.82
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COMMON STOCK NPV442686903 07 Apr 2011 12 Apr 2011 SEK/SE1 0.06CHICAGO ANALYTIC TRADING COMPANYHOGANAS AB B

6,622.000 NHEG Local 237.340301 0.00 2,514.67 0.00 1,569,152.806.323100

Base 37.535434 0.00 397.70 0.00 248,161.95

08 Apr 2011 13 Apr 2011 SEK/SE1 0.06CHICAGO ANALYTIC TRADING COMPANY

4,734.000 NHEG Local 233.958401 0.00 1,772.09 0.00 1,105,786.986.219500

Base 37.616915 0.00 284.92 0.00 177,793.55

11 Apr 2011 14 Apr 2011 SEK/SE1 0.06CHICAGO ANALYTIC TRADING COMPANY

241.000 NHEG Local 230.810500 0.00 89.00 0.00 55,536.336.244800

Base 36.960431 0.00 14.25 0.00 8,893.21

12 Apr 2011 15 Apr 2011 SEK/SE1 0.06CHICAGO ANALYTIC TRADING COMPANY

2,500.000 NHEG Local 220.501800 0.00 882.01 0.00 550,372.496.301300

Base 34.993065 0.00 139.97 0.00 87,342.69

13 Apr 2011 18 Apr 2011 SEK/SE1 0.06CHICAGO ANALYTIC TRADING COMPANY

7,803.000 NHEG Local 221.395101 0.00 2,764.07 0.00 1,724,781.906.252300

Base 35.410185 0.00 442.09 0.00 275,863.59

442686903 Total

8,021.84 0.000.0021,900.000 Local 5,005,630.50

Base 0.00 1,278.93 0.00 798,054.99

COMMON STOCK NPV464574003 26 Apr 2011 29 Apr 2011 SEK/SE1 0.04CHICAGO ANALYTIC TRADING COMPANYNCC AB B SHS

2,100.000 NHEG Local 161.286000 0.00 541.92 0.00 338,158.686.103700

Base 26.424300 0.00 88.79 0.00 55,402.24

27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

1,330.000 NHEH Local 160.600000 0.00 58.74 0.00 213,539.266.091500

Base 26.364606 0.00 9.64 0.00 35,055.28
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464574003 Total

600.66 0.000.003,430.000 Local 551,697.94

Base 0.00 98.43 0.00 90,457.52

COMMON STOCK NPV490238003 27 Apr 2011 02 May 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCTRELLEBORG AB B SHS

1,560.000 NHEH Local 73.300000 0.00 31.45 0.00 114,316.556.091500

Base 12.033161 0.00 5.16 0.00 18,766.57

COMMON STOCK NPV546955907 27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSAAB AB B

1,299.000 NHEH Local 137.500000 0.00 49.12 0.00 178,563.386.091500

Base 22.572437 0.00 8.06 0.00 29,313.53

COMMON STOCK NPV591591904 27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCAXFOOD AB

780.000 NHEH Local 215.100000 0.00 46.14 0.00 167,731.866.091500

Base 35.311500 0.00 7.57 0.00 27,535.40

COMMON STOCK NPV718762909 27 Apr 2011 02 May 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCLUNDIN PETROLEUM AB

3,018.000 NHEH Local 91.000000 0.00 75.53 0.00 274,562.476.091500

Base 14.938849 0.00 12.40 0.00 45,073.05

RIGHTS987KWX907 08 Mar 2011 19 Apr 2011 SEK/SE1RIGHTS SOLDTELIASONERA AB

10,000.000 NHHJ Local 0.412200 0.00 0.00 0.00 4,122.006.366150

Base 0.064749 0.00 0.00 0.00 647.49

COMMON STOCK NPVB0LC9F908 27 Apr 2011 02 May 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCFASTIGHETS AB BALDER B SHRS

2,991.000 NHEH Local 47.200000 0.00 38.82 0.00 141,136.386.091500

Base 7.748502 0.00 6.37 0.00 23,169.40

COMMON STOCKB0LCB0908 27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCAARHUSKARLSHAMN AB

560.000 NHEH Local 186.500000 0.00 28.72 0.00 104,411.286.091500

Base 30.616433 0.00 4.71 0.00 17,140.49
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COMMON STOCK NPVB0M42T902 27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCELEKTA AB B SHS

629.000 NHEH Local 269.000000 0.00 46.53 0.00 169,154.476.091500

Base 44.159895 0.00 7.64 0.00 27,768.94

COMMON STOCK NPVB0XP0T905 27 Apr 2011 02 May 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCCASTELLUM AB

1,693.000 NHEH Local 92.350000 0.00 43.00 0.00 156,305.556.091500

Base 15.160470 0.00 7.06 0.00 25,659.62

COMMON STOCK NPVB12W4C905 26 Apr 2011 29 Apr 2011 SEK/SE1 0.02CHICAGO ANALYTIC TRADING COMPANYKUNGSLEDEN AB

4,900.000 NHEG Local 61.927000 0.00 485.51 0.00 302,956.796.103700

Base 10.145813 0.00 79.54 0.00 49,634.94

COMMON STOCK NPVB156XW903 27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCWIHLBORGS FASTIGHETER AB

1,147.000 NHEH Local 183.000000 0.00 57.72 0.00 209,843.286.091500

Base 30.041862 0.00 9.48 0.00 34,448.54

COMMON STOCK NPVB1VYK3901 27 Apr 2011 02 May 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCMEDA AB A SHS

3,820.000 NHEH Local 62.250000 0.00 65.39 0.00 237,729.616.091500

Base 10.219158 0.00 10.73 0.00 39,026.45

COMMON STOCKB1XCBX901 27 Apr 2011 02 May 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCBOLIDEN AB

38,300.000 NHHV Local 134.576300 0.00 3,092.56 0.00 5,151,179.736.091500

Base 22.092473 0.00 507.68 0.00 845,634.04

COMMON STOCK SEK5.B3K7KL908 27 Apr 2011 02 May 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCLOOMIS AB B

1,044.000 NHEH Local 96.000000 0.00 27.56 0.00 100,196.446.091500

Base 15.759665 0.00 4.52 0.00 16,448.57

SWEDISH KRONA  Total

0.00Local162,949.000

0.00Base

0.00

0.00

18,096.62

2,905.52

18,591,189.69

2,998,120.11

SWISS FRANC
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COMMON STOCK434178000 24 May 2011 27 May 2011 CHF/CH4 0.24MERRILL LYNCH INTERNATIONALFISCHER (GEORG) REG

100.000 NHHV Local 525.074500 0.00 21.00 0.00 52,486.450.880100

Base 596.607772 0.00 23.86 0.00 59,636.92

27 May 2011 01 Jun 2011 CHF/CH4 0.25MERRILL LYNCH INTERNATIONAL

20.000 NHHV Local 522.021500 0.00 4.18 0.00 10,436.250.852100

Base 612.629386 0.00 4.91 0.00 12,247.68

01 Jun 2011 07 Jun 2011 CHF/CH4 0.25MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 532.000000 0.00 2.13 0.00 5,317.870.840150

Base 633.220258 0.00 2.54 0.00 6,329.67

434178000 Total

27.31 0.000.00130.000 Local 68,240.57

Base 0.00 31.31 0.00 78,214.27

COMMON STOCK CHF1.0458161007 04 Apr 2011 07 Apr 2011 CHF/CH4 0.13MERRILL LYNCH INTERNATIONALVALORA HOLDING AG REG

40.000 NHHV Local 305.304000 0.00 4.89 0.00 12,207.270.922550

Base 330.934909 0.00 5.30 0.00 13,232.10

05 Apr 2011 08 Apr 2011 CHF/CH4 0.13MERRILL LYNCH INTERNATIONAL

70.000 NHHV Local 304.850857 0.00 8.54 0.00 21,331.020.923950

Base 329.943024 0.00 9.24 0.00 23,086.77

06 Apr 2011 11 Apr 2011 CHF/CH4 0.13MERRILL LYNCH INTERNATIONAL

80.000 NHHV Local 304.473750 0.00 9.74 0.00 24,348.160.917250

Base 331.941946 0.00 10.62 0.00 26,544.74

08 Apr 2011 13 Apr 2011 CHF/CH4 0.13MERRILL LYNCH INTERNATIONAL

20.000 NHHV Local 301.620000 0.00 2.41 0.00 6,029.990.910450

Base 331.286726 0.00 2.65 0.00 6,623.09
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11 Apr 2011 14 Apr 2011 CHF/CH4 0.13MERRILL LYNCH INTERNATIONAL

70.000 NHHV Local 303.590714 0.00 8.50 0.00 21,242.850.906750

Base 334.811926 0.00 9.37 0.00 23,427.46

12 Apr 2011 15 Apr 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

50.000 NHHV Local 306.057400 0.00 6.12 0.00 15,296.750.898500

Base 340.631497 0.00 6.81 0.00 17,024.76

13 Apr 2011 18 Apr 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

20.000 NHHV Local 305.000000 0.00 2.44 0.00 6,097.560.894000

Base 341.163311 0.00 2.73 0.00 6,820.54

18 Apr 2011 21 Apr 2011 CHF/CH4 0.17CABRERA CAPITAL MARKETS LLC

698.000 NHEH Local 304.970301 0.00 106.43 0.00 212,762.840.898400

Base 339.459373 0.00 118.47 0.00 236,824.18

19 Apr 2011 26 Apr 2011 CHF/CH4 0.16CABRERA CAPITAL MARKETS LLC

253.000 NHEH Local 296.000000 0.00 37.44 0.00 74,850.560.897850

Base 329.676449 0.00 41.70 0.00 83,366.44

458161007 Total

186.51 0.000.001,301.000 Local 394,167.00

Base 0.00 206.89 0.00 436,950.08

COMMON STOCK CHF1.0468759006 26 Apr 2011 29 Apr 2011 CHF/CH4 1.27CHICAGO ANALYTIC TRADING COMPANYPHOENIX MECANO AG BR

100.000 NHEG Local 701.360000 0.00 112.22 0.00 70,023.780.880450

Base 796.592651 0.00 127.46 0.00 79,531.81

12 May 2011 17 May 2011 CHF/CH4 1.24INSTINET U.K. LTD

925.000 NHEG Local 687.754100 0.00 1,017.88 0.00 635,154.660.884300

Base 777.738437 0.00 1,151.06 0.00 718,256.99
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13 May 2011 18 May 2011 CHF/CH4 1.22INSTINET U.K. LTD

202.000 NHEG Local 675.445000 0.00 218.30 0.00 136,221.590.887500

Base 761.064789 0.00 245.97 0.00 153,489.12

468759006 Total

1,348.40 0.000.001,227.000 Local 841,400.03

Base 0.00 1,524.49 0.00 951,277.92

COMMON STOCK547692905 27 Apr 2011 02 May 2011 CHF/CH4 0.25CABRERA CAPITAL MARKETS LLCBARRY CALLEBAUT AG REG

19.000 NHEH Local 809.500000 0.00 4.23 0.00 15,376.270.880800

Base 919.050863 0.00 4.80 0.00 17,457.16

COMMON STOCK CHF3.5568257901 27 Apr 2011 02 May 2011 CHF/CH4 0.02CABRERA CAPITAL MARKETS LLCCHARLES VOEGELE HOLDING A BR

199.000 NHEH Local 69.650000 0.00 3.81 0.00 13,856.540.880800

Base 79.075840 0.00 4.33 0.00 15,731.77

COMMON STOCK595140906 27 Apr 2011 02 May 2011 CHF/CH4 0.12CABRERA CAPITAL MARKETS LLCFLUGHAFEN ZUERICH AG REG

92.000 NHEH Local 378.500000 0.00 9.58 0.00 34,812.420.880800

Base 429.722979 0.00 10.88 0.00 39,523.64

COMMON STOCK CHF.1705041903 27 Apr 2011 02 May 2011 CHF/CH4 0.12CABRERA CAPITAL MARKETS LLCKABA HOLDING AG REG B

44.000 NHEH Local 381.750000 0.00 4.62 0.00 16,792.380.880800

Base 433.412807 0.00 5.25 0.00 19,064.92

COMMON STOCK CHF4.0711399907 27 Apr 2011 03 May 2011 CHF/CH4 0.011 CABRERA CAPITAL MARKETS LLCCLARIANT AG REG

10,800.000 NHHV Local 17.965200 0.00 116.41 0.00 193,907.750.880800

Base 20.396458 0.00 132.16 0.00 220,149.58

27 Apr 2011 02 May 2011 CHF/CH4 0.01CABRERA CAPITAL MARKETS LLC

4,007.000 NHEH Local 17.920000 0.00 19.75 0.00 71,785.690.880800

Base 20.345141 0.00 22.42 0.00 81,500.56
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711399907 Total

136.16 0.000.0014,807.000 Local 265,693.44

Base 0.00 154.58 0.00 301,650.14

COMMON STOCK CHF.05712634906 26 Apr 2011 29 Apr 2011 CHF/CH4 0.02CHICAGO ANALYTIC TRADING COMPANYMICRONAS SEMICONDUCTOR REG

2,200.000 NHEG Local 8.454400 0.00 29.76 0.00 18,569.920.880450

Base 9.602362 0.00 33.80 0.00 21,091.40

09 Jun 2011 15 Jun 2011 CHF/CH4 0.01M RAMSEY KING SECURITIES, INC.

4,000.000 NHEG Local 7.603600 0.00 42.58 0.00 30,371.820.841250

Base 9.038455 0.00 50.62 0.00 36,103.20

10 Jun 2011 16 Jun 2011 CHF/CH4 0.01M RAMSEY KING SECURITIES, INC.

2,400.000 NHEG Local 7.224200 0.00 24.27 0.00 17,313.810.841900

Base 8.580829 0.00 28.83 0.00 20,565.16

14 Jun 2011 17 Jun 2011 CHF/CH4 0.01M RAMSEY KING SECURITIES, INC.

3,900.000 NHEG Local 7.064100 0.00 38.57 0.00 27,511.420.844450

Base 8.365327 0.00 45.67 0.00 32,579.10

15 Jun 2011 20 Jun 2011 CHF/CH4 0.01M RAMSEY KING SECURITIES, INC.

6,400.000 NHEG Local 6.689000 0.00 59.93 0.00 42,749.670.850900

Base 7.861088 0.00 70.43 0.00 50,240.53

16 Jun 2011 21 Jun 2011 CHF/CH4 0.01M RAMSEY KING SECURITIES, INC.

2,800.000 NHEG Local 6.163400 0.00 24.16 0.00 17,233.360.850800

Base 7.244241 0.00 28.40 0.00 20,255.48

17 Jun 2011 22 Jun 2011 CHF/CH4 0.01M RAMSEY KING SECURITIES, INC.

20,200.000 NHEG Local 6.562800 0.00 185.60 0.00 132,382.960.846250

Base 7.755155 0.00 219.32 0.00 156,434.81
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712634906 Total

404.87 0.000.0041,900.000 Local 286,132.96

Base 0.00 477.07 0.00 337,269.68

COMMON STOCK712679901 26 Apr 2011 29 Apr 2011 CHF/CH4 0.27CHICAGO ANALYTIC TRADING COMPANYBOSSARD HOLDING AG BR

500.000 NHEG Local 150.021000 0.00 120.02 0.00 74,890.480.880450

Base 170.391277 0.00 136.32 0.00 85,059.32

COMMON STOCK CHF.1718981905 17 May 2011 17 May 2011 CHF/CH4EXCHANGE OFFER (NON CASH)SWISS REINSURANCE REG

143,740.000 NHEB Local 53.003424 0.00 0.00 0.00 7,618,712.281.056706

Base 50.159124 0.00 0.00 0.00 7,209,872.53

17 May 2011 17 May 2011 CHF/CH4EXCHANGE OFFER (NON CASH)

13,472.000 NHHJ Local 47.917597 0.00 0.00 0.00 645,545.871.033522

Base 46.363405 0.00 0.00 0.00 624,607.79

718981905 Total

0.00 0.000.00157,212.000 Local 8,264,258.15

Base 0.00 0.00 0.00 7,834,480.32

COMMON STOCK752079905 29 Apr 2011 02 May 2011 CHF/CH4 0.30CREDIT SUISSE SECURITIES (EUROPE) LBANQUE CANTONALE VAUDOIS REG

1,002.000 NHEH Local 527.506000 0.00 264.28 0.00 528,296.730.866750

Base 608.602250 0.00 304.91 0.00 609,514.54

EXP 15APR11983WPY901 15 Apr 2011 21 Apr 2011 CHF/CH4LAPSED RIGHTSCLARIANT AG RTS

93,759.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.895550

Base 0.000000 0.00 0.00 0.00 0.00

15 Apr 2011 CHF/CH4LAPSED RIGHTS

126,300.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.893550

Base 0.000000 0.00 0.00 0.00 0.00
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15 Apr 2011 CANCEL CHF/CH4LAPSED RIGHTS

-126,300.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.893550

Base 0.000000 0.00 0.00 0.00 0.00

15 Apr 2011 28 Apr 2011 CHF/CH47 LAPSED RIGHTS

126,300.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.893550

Base 0.000000 0.00 0.00 0.00 0.00

983WPY901 Total

0.00 0.000.00220,059.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB00ZC7904 21 Apr 2011 28 Apr 2011 CHF/CH4 0.01CREDIT SUISSE SECURITIES (EUROPE) LKARDEX AG REG

1,001.000 NHHV Local 24.745804 0.00 12.39 0.00 24,758.160.882250

Base 28.048517 0.00 14.04 0.00 28,062.52

18 May 2011 23 May 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

1,700.000 NHHV Local 24.401600 0.00 16.59 0.00 41,466.130.879300

Base 27.751166 0.00 18.87 0.00 47,158.11

B00ZC7904 Total

28.98 0.000.002,701.000 Local 66,224.29

Base 0.00 32.91 0.00 75,220.63

COMMON STOCK CHF2.9B01287901 27 Apr 2011 02 May 2011 CHF/CH4 0.02CABRERA CAPITAL MARKETS LLCPSP SWISS PROPERTY AG REG

324.000 NHEH Local 77.400000 0.00 6.90 0.00 25,070.700.880800

Base 87.874659 0.00 7.83 0.00 28,463.56

COMMON STOCKB1HH93907 26 Apr 2011 29 Apr 2011 CHF/CH4 0.02CHICAGO ANALYTIC TRADING COMPANYPETROPLUS HOLDINGS AG

1,600.000 NHEG Local 13.112500 0.00 33.57 0.00 20,946.430.880450

Base 14.892952 0.00 38.13 0.00 23,790.60
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12 May 2011 17 May 2011 CHF/CH4 0.03INSTINET U.K. LTD

28,800.000 NHEG Local 14.871500 0.00 685.28 0.00 427,613.920.884300

Base 16.817257 0.00 774.94 0.00 483,562.05

B1HH93907 Total

718.85 0.000.0030,400.000 Local 448,560.35

Base 0.00 813.07 0.00 507,352.65

COMMON STOCK CHF.05B1WHVV903 27 Apr 2011 02 May 2011 CHF/CH4 0.01CABRERA CAPITAL MARKETS LLCGAM HOLDING AG

823.000 NHEH Local 16.950000 0.00 3.84 0.00 13,946.010.880800

Base 19.243869 0.00 4.36 0.00 15,833.34

COMMON STOCK CHF.2B1X3KP908 26 Apr 2011 29 Apr 2011 CHF/CH4 0.10CHICAGO ANALYTIC TRADING COMPANYSWISSQUOTE GROUP HOLDING REG

400.000 NHEG Local 56.081300 0.00 35.89 0.00 22,396.630.880450

Base 63.696178 0.00 40.76 0.00 25,437.71

09 Jun 2011 15 Jun 2011 CHF/CH4 0.09UBS AG

719.000 NHEG Local 49.438206 0.00 56.87 0.00 35,489.200.841250

Base 58.767555 0.00 67.60 0.00 42,186.27

10 Jun 2011 16 Jun 2011 CHF/CH4 0.09UBS AG

600.000 NHEG Local 48.437200 0.00 46.50 0.00 29,015.820.842300

Base 57.505877 0.00 55.21 0.00 34,448.32

14 Jun 2011 17 Jun 2011 CHF/CH4 0.09UBS AG

400.000 NHEG Local 48.785800 0.00 31.22 0.00 19,483.100.844450

Base 57.772278 0.00 36.97 0.00 23,071.94

15 Jun 2011 20 Jun 2011 CHF/CH4 0.09UBS AG

906.000 NHEG Local 45.989404 0.00 66.67 0.00 41,599.730.850900

Base 54.047954 0.00 78.35 0.00 48,889.09
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16 Jun 2011 21 Jun 2011 CHF/CH4 0.08UBS AG

1,400.000 NHEG Local 43.224000 0.00 96.82 0.00 60,416.780.850800

Base 50.803949 0.00 113.80 0.00 71,011.73

17 Jun 2011 22 Jun 2011 CHF/CH4 0.08UBS AG

1,413.000 NHEG Local 42.613100 0.00 96.34 0.00 60,115.970.846250

Base 50.355214 0.00 113.84 0.00 71,038.07

20 Jun 2011 23 Jun 2011 CHF/CH4 0.08UBS AG

554.000 NHEG Local 43.422100 0.00 38.49 0.00 24,017.350.841650

Base 51.591635 0.00 45.73 0.00 28,536.03

21 Jun 2011 24 Jun 2011 CHF/CH4 0.08UBS AG

1,708.000 NHEG Local 43.639502 0.00 119.26 0.00 74,417.010.843200

Base 51.754628 0.00 141.44 0.00 88,255.47

B1X3KP908 Total

588.06 0.000.008,100.000 Local 366,951.59

Base 0.00 693.70 0.00 432,874.63

COMMON STOCK CHF.02B39VJC900 08 Mar 2011 CANCEL CHF/CH4 0.02PERSHING LLCARYZTA AG

-5,392.000 NHEH Local 44.428500 0.00 -119.78 0.00 -239,438.690.934750

Base 47.529821 0.00 -128.14 0.00 -256,152.65

08 Mar 2011 11 Mar 2011 CHF/CH4 0.02PERSHING LLC

5,392.000 NHEH Local 44.428500 0.00 119.78 0.00 239,438.690.934750

Base 47.529821 0.00 128.14 0.00 256,152.65

B39VJC900 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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COMMON STOCKB642HG905 23 May 2011 26 May 2011 CHF/CH1MANDATORYEXCHANGE NON CASHSWISS REINSURANCE 2ND LINE

143,740.000 NHEB Local 53.003424 0.00 0.00 0.00 7,618,712.281.056706

Base 50.159124 0.00 0.00 0.00 7,209,872.53

23 May 2011 26 May 2011 CHF/CH1MANDATORYEXCHANGE NON CASH

13,472.000 NHHJ Local 47.917597 0.00 0.00 0.00 645,545.871.033522

Base 46.363405 0.00 0.00 0.00 624,607.79

B642HG905 Total

0.00 0.000.00157,212.000 Local 8,264,258.15

Base 0.00 0.00 0.00 7,834,480.32

SWISS FRANC  Total

0.00Local638,052.000

0.00Base

0.00

0.00

3,856.42

4,412.70

19,988,928.06

19,620,418.89

US DOLLAR

COMMON STOCK USD1.000361105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAAR CORP

1,560.000 NHHZ Local 25.850000 0.00 1.87 0.78 40,323.351.000000

Base 25.850000 0.00 1.87 0.78 40,323.35

COMMON STOCK USD.01000957100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ABM INDUSTRIES INC

170.000 NHHZ Local 25.651800 0.00 2.55 0.09 4,358.171.000000

Base 25.651800 0.00 2.55 0.09 4,358.17

COMMON STOCK USD.01001031103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAEP INDUSTRIES INC

330.000 NHHZ Local 29.540000 0.00 0.40 0.19 9,747.611.000000

Base 29.540000 0.00 0.40 0.19 9,747.61

COMMON STOCK USD.0100104Q107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAFC ENTERPRISES

680.000 NHHZ Local 16.190000 0.00 0.82 0.22 11,008.161.000000

Base 16.190000 0.00 0.82 0.22 11,008.16
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COMMON STOCK USD.1001055102 12 Apr 2011 15 Apr 2011 USD/DTC 0.04LEERINK SWANN AND COMPANYAFLAC INC

19,240.000 NHDG Local 53.167400 0.00 673.40 19.65 1,022,247.731.000000

Base 53.167400 0.00 673.40 19.65 1,022,247.73

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,520.000 NHEU Local 49.211500 0.00 37.80 2.39 123,972.791.000000

Base 49.211500 0.00 37.80 2.39 123,972.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

25,400.000 NHEU Local 44.300000 0.00 30.48 21.61 1,125,167.911.000000

Base 44.300000 0.00 30.48 21.61 1,125,167.91

001055102 Total

741.68 43.650.0047,160.000 Local 2,271,388.43

Base 0.00 741.68 43.65 2,271,388.43

COMMON STOCK USD.01001084102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAGCO CORP

520.000 NHHY Local 45.760000 0.00 0.62 0.46 23,794.121.000000

Base 45.760000 0.00 0.62 0.46 23,794.12

COMMON STOCK USD5.001204106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAGL RESOURCES INC

610.000 NHHY Local 39.660000 0.00 0.73 0.47 24,191.401.000000

Base 39.660000 0.00 0.73 0.47 24,191.40

COMMON STOCK USD.0100130H105 23 May 2011 26 May 2011 USD/DTC 0.04MR BEAL &COMPANYAES CORP

62,064.000 NHEZ Local 12.578900 0.00 2,482.56 14.99 778,199.301.000000

Base 12.578900 0.00 2,482.56 14.99 778,199.30

24 May 2011 27 May 2011 USD/DTC 0.04MR BEAL &COMPANY

62,065.000 NHEZ Local 12.493200 0.00 2,482.60 14.89 772,892.971.000000

Base 12.493200 0.00 2,482.60 14.89 772,892.97
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,000.000 NHHY Local 12.431800 0.00 30.00 0.48 24,833.121.000000

Base 12.431800 0.00 30.00 0.48 24,833.12

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,200.000 NHHY Local 12.120000 0.00 2.64 0.52 26,660.841.000000

Base 12.120000 0.00 2.64 0.52 26,660.84

00130H105 Total

4,997.80 30.880.00128,329.000 Local 1,602,586.23

Base 0.00 4,997.80 30.88 1,602,586.23

COMMON STOCK USD1.001765106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMR CORP

3,980.000 NHHY Local 5.640000 0.00 4.77 0.44 22,441.991.000000

Base 5.640000 0.00 4.77 0.44 22,441.99

COMMON STOCK USD1.00206R102 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAT+T INC

23,000.000 NHDJ Local 30.600000 0.00 0.00 0.00 703,800.001.000000

Base 30.600000 0.00 0.00 0.00 703,800.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

23,000.000 NHEU Local 30.564300 0.00 230.00 13.50 702,735.401.000000

Base 30.564300 0.00 230.00 13.50 702,735.40

18 May 2011 23 May 2011 USD/DTC 0.01HEEVERS &CO. INC.

217,500.000 NHDF Local 31.092000 0.00 2,175.00 129.84 6,760,205.161.000000

Base 31.092000 0.00 2,175.00 129.84 6,760,205.16

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

17,070.000 NHHY Local 30.769000 0.00 256.05 10.09 524,960.691.000000

Base 30.769000 0.00 256.05 10.09 524,960.69
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

15,400.000 NHHY Local 30.440000 0.00 18.48 9.01 468,748.511.000000

Base 30.440000 0.00 18.48 9.01 468,748.51

00206R102 Total

2,679.53 162.440.00295,970.000 Local 9,160,449.76

Base 0.00 2,679.53 162.44 9,160,449.76

COMMON STOCK USD.0100207R101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETATMI INC

200.000 NHHZ Local 19.110000 0.00 0.24 0.08 3,821.681.000000

Base 19.110000 0.00 0.24 0.08 3,821.68

COMMON STOCK00208J108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETATP OIL + GAS CORPORATION

6,410.000 NHHZ Local 14.670000 0.00 7.69 1.81 94,025.201.000000

Base 14.670000 0.00 7.69 1.81 94,025.20

COMMON STOCK USD.01002444107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAVX CORP

1,180.000 NHEU Local 14.580000 0.00 1.41 0.34 17,202.651.000000

Base 14.580000 0.00 1.41 0.34 17,202.65

COMMON STOCK USD1.002474104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAZZ INC

80.000 NHHZ Local 43.490000 0.00 0.10 0.07 3,479.031.000000

Base 43.490000 0.00 0.10 0.07 3,479.03

COMMON STOCK USD.5002535300 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AARON S INC

900.000 NHHY Local 27.776000 0.00 13.50 0.48 24,984.421.000000

Base 27.776000 0.00 13.50 0.48 24,984.42

COMMON STOCK NPV002824100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ABBOTT LABORATORIES

7,890.000 NHEU Local 51.988700 0.00 118.35 7.88 410,064.611.000000

Base 51.988700 0.00 118.35 7.88 410,064.61
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 50.816000 0.00 7.50 0.49 25,400.011.000000

Base 50.816000 0.00 7.50 0.49 25,400.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,300.000 NHHY Local 51.750000 0.00 5.16 4.28 222,515.561.000000

Base 51.750000 0.00 5.16 4.28 222,515.56

002824100 Total

131.01 12.650.0012,690.000 Local 657,980.18

Base 0.00 131.01 12.65 657,980.18

COMMON STOCK USD.01002896207 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ABERCROMBIE + FITCH CO CL A

380.000 NHEU Local 75.023700 0.00 5.70 0.55 28,502.761.000000

Base 75.023700 0.00 5.70 0.55 28,502.76

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 73.869900 0.00 4.50 0.43 22,156.041.000000

Base 73.869900 0.00 4.50 0.43 22,156.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHHY Local 64.620000 0.00 0.72 0.75 38,770.531.000000

Base 64.620000 0.00 0.72 0.75 38,770.53

002896207 Total

10.92 1.730.001,280.000 Local 89,429.33

Base 0.00 10.92 1.73 89,429.33

COMMON STOCK USD.01003830106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETABRAXAS PETROLEUM CORP

7,390.000 NHHZ Local 3.230000 0.00 8.87 0.46 23,860.371.000000

Base 3.230000 0.00 8.87 0.46 23,860.37
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REIT USD.001004239109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETACADIA REALTY TRUST

200.000 NHHZ Local 20.180000 0.00 0.24 0.08 4,035.681.000000

Base 20.180000 0.00 0.24 0.08 4,035.68

COMMON STOCK004397105 23 Jun 2011 23 Jun 2011 USD/DTCSALE OF FRACTIONAL SACCURAY INC

0.376 NHHZ Local 7.340425 0.00 0.00 0.00 2.761.000000

Base 7.340425 0.00 0.00 0.00 2.76

COMMON STOCK00507V109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ACTIVISION BLIZZARD INC

2,720.000 NHEU Local 11.397800 0.00 40.80 0.60 30,960.621.000000

Base 11.397800 0.00 40.80 0.60 30,960.62

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,900.000 NHHY Local 11.946400 0.00 43.50 0.67 34,600.391.000000

Base 11.946400 0.00 43.50 0.67 34,600.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,450.000 NHEU Local 11.290000 0.00 8.94 1.62 84,099.941.000000

Base 11.290000 0.00 8.94 1.62 84,099.94

00507V109 Total

93.24 2.890.0013,070.000 Local 149,660.95

Base 0.00 93.24 2.89 149,660.95

COMMON STOCK USD.200508X203 18 May 2011 23 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCACTUANT CORP A

15,370.000 NHHO Local 24.851900 0.00 461.10 7.34 381,505.261.000000

Base 24.851900 0.00 461.10 7.34 381,505.26

19 May 2011 24 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

12,820.000 NHHO Local 25.172300 0.00 384.60 6.20 322,318.091.000000

Base 25.172300 0.00 384.60 6.20 322,318.09
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00508X203 Total

845.70 13.540.0028,190.000 Local 703,823.35

Base 0.00 845.70 13.54 703,823.35

COMMON STOCK00724F101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ADOBE SYSTEMS INC

2,990.000 NHEU Local 34.316200 0.00 44.85 1.98 102,558.611.000000

Base 34.316200 0.00 44.85 1.98 102,558.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 29.970000 0.00 0.84 0.41 20,977.751.000000

Base 29.970000 0.00 0.84 0.41 20,977.75

00724F101 Total

45.69 2.390.003,690.000 Local 123,536.36

Base 0.00 45.69 2.39 123,536.36

COMMON STOCK00751Y106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ADVANCE AUTO PARTS INC

400.000 NHEU Local 62.630000 0.00 6.00 0.49 25,045.511.000000

Base 62.630000 0.00 6.00 0.49 25,045.51

COMMON STOCK00752H102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETADVANCED BATTERY TECHNOLOGIE

2,950.000 NHHZ Local 1.070000 0.00 3.54 0.07 3,152.891.000000

Base 1.070000 0.00 3.54 0.07 3,152.89

COMMON STOCK USD.01007865108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAEROPOSTALE INC

5,650.000 NHEU Local 17.150000 0.00 6.78 1.87 96,888.851.000000

Base 17.150000 0.00 6.78 1.87 96,888.85

COMMON STOCK USD.01007903107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ADVANCED MICRO DEVICES

2,750.000 NHEU Local 8.423100 0.00 41.25 0.45 23,121.831.000000

Base 8.423100 0.00 41.25 0.45 23,121.83
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

28,100.000 NHHY Local 6.900000 0.00 33.72 3.73 193,852.551.000000

Base 6.900000 0.00 33.72 3.73 193,852.55

007903107 Total

74.97 4.180.0030,850.000 Local 216,974.38

Base 0.00 74.97 4.18 216,974.38

COMMON STOCK USD.0100817Y108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AETNA INC

2,410.000 NHHY Local 43.399200 0.00 36.15 2.01 104,553.911.000000

Base 43.399200 0.00 36.15 2.01 104,553.91

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,050.000 NHHY Local 43.280000 0.00 1.26 0.88 45,441.861.000000

Base 43.280000 0.00 1.26 0.88 45,441.86

00817Y108 Total

37.41 2.890.003,460.000 Local 149,995.77

Base 0.00 37.41 2.89 149,995.77

COMMON STOCK USD.01008252108 11 Apr 2011 14 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETSAFFILIATED MANAGERS GROUP

3,511.000 NHEZ Local 106.491200 0.00 140.44 7.18 373,742.981.000000

Base 106.491200 0.00 140.44 7.18 373,742.98

12 Apr 2011 15 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

4,635.000 NHEZ Local 104.222500 0.00 185.40 9.28 482,876.611.000000

Base 104.222500 0.00 185.40 9.28 482,876.61

13 Apr 2011 18 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

4,704.000 NHEZ Local 103.543700 0.00 188.16 9.36 486,872.041.000000

Base 103.543700 0.00 188.16 9.36 486,872.04
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14 Apr 2011 19 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

4,705.000 NHEZ Local 102.808200 0.00 188.20 9.29 483,515.091.000000

Base 102.808200 0.00 188.20 9.29 483,515.09

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

285.000 NHEU Local 102.222300 0.00 4.27 0.56 29,128.531.000000

Base 102.222300 0.00 4.27 0.56 29,128.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHEU Local 96.110000 0.00 0.96 1.48 76,885.561.000000

Base 96.110000 0.00 0.96 1.48 76,885.56

008252108 Total

707.43 37.150.0018,640.000 Local 1,933,020.81

Base 0.00 707.43 37.15 1,933,020.81

COMMON STOCK USD.0100846U101 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAGILENT TECHNOLOGIES INC

36,000.000 NHDJ Local 44.780000 0.00 0.00 0.00 1,612,080.001.000000

Base 44.780000 0.00 0.00 0.00 1,612,080.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

34,500.000 NHEU Local 45.184600 0.00 345.00 29.94 1,558,493.761.000000

Base 45.184600 0.00 345.00 29.94 1,558,493.76

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,970.000 NHEU Local 49.325200 0.00 29.55 1.87 97,139.221.000000

Base 49.325200 0.00 29.55 1.87 97,139.22

00846U101 Total

374.55 31.810.0072,470.000 Local 3,267,712.98

Base 0.00 374.55 31.81 3,267,712.98
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COMMON STOCK USD1.009158106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AIR PRODUCTS + CHEMICALS INC

1,200.000 NHEU Local 92.108300 0.00 18.00 2.13 110,509.831.000000

Base 92.108300 0.00 18.00 2.13 110,509.83

COMMON STOCK USD.01009363102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AIRGAS INC

470.000 NHEU Local 67.712100 0.00 7.05 0.62 31,817.021.000000

Base 67.712100 0.00 7.05 0.62 31,817.02

COMMON STOCK00949P108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.AIRTRAN HOLDINGS INC

600.000 NHHZ Local 7.430000 0.00 9.00 0.09 4,448.911.000000

Base 7.430000 0.00 9.00 0.09 4,448.91

03 May 2011 03 May 2011 USD/DTCMERGER

18,890.000 NHHZ Local 7.447920 0.00 0.00 0.00 140,691.211.000000

Base 7.447920 0.00 0.00 0.00 140,691.21

00949P108 Total

9.00 0.090.0019,490.000 Local 145,140.12

Base 0.00 9.00 0.09 145,140.12

COMMON STOCK USD.0100971T101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AKAMAI TECHNOLOGIES INC

1,020.000 NHEU Local 33.049000 0.00 15.30 0.65 33,694.031.000000

Base 33.049000 0.00 15.30 0.65 33,694.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

650.000 NHEU Local 29.250000 0.00 0.78 0.37 19,011.351.000000

Base 29.250000 0.00 0.78 0.37 19,011.35

00971T101 Total

16.08 1.020.001,670.000 Local 52,705.38

Base 0.00 16.08 1.02 52,705.38
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COMMON STOCK USD1.011659109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALASKA AIR GROUP INC

170.000 NHHZ Local 66.990000 0.00 0.20 0.22 11,387.881.000000

Base 66.990000 0.00 0.20 0.22 11,387.88

COMMON STOCK012348108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALBANY INTL CORP CL A

170.000 NHHZ Local 24.730000 0.00 0.20 0.09 4,203.811.000000

Base 24.730000 0.00 0.20 0.09 4,203.81

COMMON STOCK USD.01012423109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALBANY MOLECULAR RESEARCH

900.000 NHHZ Local 4.760000 0.00 1.08 0.09 4,282.831.000000

Base 4.760000 0.00 1.08 0.09 4,282.83

COMMON STOCK USD.01012653101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALBEMARLE CORP

520.000 NHEU Local 68.785400 0.00 7.80 0.69 35,759.921.000000

Base 68.785400 0.00 7.80 0.69 35,759.92

COMMON STOCK USD.01013078100 10 May 2011 10 May 2011 USD/DTCMERGERALBERTO CULVER CO

1,110.000 NHEU Local 37.500000 0.00 0.00 0.00 41,625.001.000000

Base 37.500000 0.00 0.00 0.00 41,625.00

10 May 2011 10 May 2011 USD/DTCMERGER

5,040.000 NHHY Local 37.500000 0.00 0.00 0.00 189,000.001.000000

Base 37.500000 0.00 0.00 0.00 189,000.00

013078100 Total

0.00 0.000.006,150.000 Local 230,625.00

Base 0.00 0.00 0.00 230,625.00

COMMON STOCK USD1.013817101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALCOA INC

1,900.000 NHHY Local 15.977300 0.00 28.50 0.59 30,327.781.000000

Base 15.977300 0.00 28.50 0.59 30,327.78



Prepared by State StreetPage 1083

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,310.000 NHEU Local 15.230000 0.00 11.17 2.73 141,777.401.000000

Base 15.230000 0.00 11.17 2.73 141,777.40

013817101 Total

39.67 3.320.0011,210.000 Local 172,105.18

Base 0.00 39.67 3.32 172,105.18

COMMON STOCK01449J105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCALERE INC

1,430.000 NHEU Local 34.570000 0.00 1.71 0.95 49,432.441.000000

Base 34.570000 0.00 1.71 0.95 49,432.44

REIT USD1.014752109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALEXANDER S INC

104.000 NHHZ Local 377.930000 0.00 0.12 0.76 39,303.841.000000

Base 377.930000 0.00 0.12 0.76 39,303.84

COMMON STOCK015351109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALEXION PHARMACEUTICALS INC

1,020.000 NHEU Local 46.386900 0.00 15.30 0.91 47,298.431.000000

Base 46.386900 0.00 15.30 0.91 47,298.43

COMMON STOCK USD.0101642T108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALKERMES INC

9,870.000 NHHZ Local 17.310000 0.00 11.84 3.29 170,834.571.000000

Base 17.310000 0.00 11.84 3.29 170,834.57

.01699E947 30 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTALINDA INFRASTRUCTURE

1,728,848.000 NHHB Local 1.000000 0.00 0.00 0.00 1,728,848.001.000000

Base 1.000000 0.00 0.00 0.00 1,728,848.00

30 Jun 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,728,848.000 NHHB Local 1.000000 0.00 0.00 0.00 -1,728,848.001.000000

Base 1.000000 0.00 0.00 0.00 -1,728,848.00
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30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,728,848.000 NHHB Local 1.000000 0.00 0.00 0.00 1,728,848.001.000000

Base 1.000000 0.00 0.00 0.00 1,728,848.00

01699E947 Total

0.00 0.000.001,728,848.000 Local 1,728,848.00

Base 0.00 0.00 0.00 1,728,848.00

COMMON STOCK USD1.017175100 03 May 2011 03 May 2011 USD/DTCSALE OF FRACTIONAL SALLEGHANY CORP

0.860 NHDU Local 331.151162 0.00 0.00 0.00 284.791.000000

Base 331.151162 0.00 0.00 0.00 284.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

74.000 NHHY Local 327.000000 0.00 0.08 0.47 24,197.451.000000

Base 327.000000 0.00 0.08 0.47 24,197.45

017175100 Total

0.08 0.470.0074.860 Local 24,482.24

Base 0.00 0.08 0.47 24,482.24

COMMON STOCK USD.101741R102 17 May 2011 17 May 2011 USD/DTCSALE OF FRACTIONAL SALLEGHENY TECHNOLOGIES INC

0.656 NHHZ Local 68.810975 0.00 0.00 0.00 45.141.000000

Base 68.810975 0.00 0.00 0.00 45.14

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

560.000 NHEU Local 65.650700 0.00 8.40 0.71 36,755.281.000000

Base 65.650700 0.00 8.40 0.71 36,755.28

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,029.000 NHHZ Local 60.010000 0.00 1.23 1.19 61,747.871.000000

Base 60.010000 0.00 1.23 1.19 61,747.87
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

550.000 NHHY Local 60.010000 0.00 0.66 0.64 33,004.201.000000

Base 60.010000 0.00 0.66 0.64 33,004.20

01741R102 Total

10.29 2.540.002,139.656 Local 131,552.49

Base 0.00 10.29 2.54 131,552.49

COMMON STOCK USD.01018490102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALLERGAN INC

1,720.000 NHEU Local 81.818400 0.00 25.80 2.71 140,699.141.000000

Base 81.818400 0.00 25.80 2.71 140,699.14

COMMON STOCK NPV018522300 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ALLETE INC

110.000 NHHZ Local 39.940000 0.00 1.65 0.09 4,391.661.000000

Base 39.940000 0.00 1.65 0.09 4,391.66

COMMON STOCK USD.01018581108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALLIANCE DATA SYSTEMS CORP

310.000 NHEU Local 91.047100 0.00 4.65 0.55 28,219.401.000000

Base 91.047100 0.00 4.65 0.55 28,219.40

COMMON STOCK NPV018772103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALLIANCE ONE INTERNATIONAL

1,400.000 NHHZ Local 3.010000 0.00 1.68 0.09 4,212.231.000000

Base 3.010000 0.00 1.68 0.09 4,212.23

COMMON STOCK USD.01018802108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCALLIANT ENERGY CORP

600.000 NHHY Local 39.820000 0.00 0.72 0.46 23,890.821.000000

Base 39.820000 0.00 0.72 0.46 23,890.82

COMMON STOCK USD.01018804104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALLIANT TECHSYSTEMS INC

360.000 NHHY Local 69.876800 0.00 5.40 0.49 25,149.761.000000

Base 69.876800 0.00 5.40 0.49 25,149.76
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,550.000 NHEU Local 68.910000 0.00 1.86 2.06 106,806.581.000000

Base 68.910000 0.00 1.86 2.06 106,806.58

018804104 Total

7.26 2.550.001,910.000 Local 131,956.34

Base 0.00 7.26 2.55 131,956.34

COMMON STOCK USD.0101923A109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALLIED HEALTHCARE INTL INC

6,050.000 NHHZ Local 2.470000 0.00 7.26 0.29 14,935.951.000000

Base 2.470000 0.00 7.26 0.29 14,935.95

TE2 LP01999G980 13 Jun 2011 13 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE REAL EST PARTNER VI

204,118.000 NHEJ Local 1.000000 0.00 0.00 0.00 204,118.001.000000

Base 1.000000 0.00 0.00 0.00 204,118.00

13 Jun 2011 13 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

4,372.000 NHEJ Local 1.000000 0.00 0.00 0.00 4,372.001.000000

Base 1.000000 0.00 0.00 0.00 4,372.00

01999G980 Total

0.00 0.000.00208,490.000 Local 208,490.00

Base 0.00 0.00 0.00 208,490.00

COMMON STOCK USD.01020002101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALLSTATE CORP

1,200.000 NHHY Local 30.753200 0.00 18.00 0.71 36,885.131.000000

Base 30.753200 0.00 18.00 0.71 36,885.13

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,540.000 NHHY Local 29.430000 0.00 3.04 1.44 74,747.721.000000

Base 29.430000 0.00 3.04 1.44 74,747.72
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020002101 Total

21.04 2.150.003,740.000 Local 111,632.85

Base 0.00 21.04 2.15 111,632.85

COMMON STOCK USD.1020409108 11 Apr 2011 14 Apr 2011 USD/DTC 0.01WEEDEN + CO.ALMOST FAMILY INC

200.000 NHDX Local 36.609100 0.00 2.00 0.15 7,319.671.000000

Base 36.609100 0.00 2.00 0.15 7,319.67

11 Apr 2011 14 Apr 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

650.000 NHDX Local 36.498200 0.00 19.50 0.46 23,703.871.000000

Base 36.498200 0.00 19.50 0.46 23,703.87

12 Apr 2011 15 Apr 2011 USD/DTC 0.01WEEDEN + CO.

1,000.000 NHDX Local 36.059100 0.00 10.00 0.70 36,048.401.000000

Base 36.059100 0.00 10.00 0.70 36,048.40

15 Apr 2011 20 Apr 2011 USD/DTC 0.01WEEDEN + CO.

1,900.000 NHDX Local 36.230400 0.00 19.00 1.33 68,817.431.000000

Base 36.230400 0.00 19.00 1.33 68,817.43

26 Apr 2011 29 Apr 2011 USD/DTC 0.01WEEDEN + CO.

2,150.000 NHDX Local 36.202100 0.00 21.50 1.50 77,811.521.000000

Base 36.202100 0.00 21.50 1.50 77,811.52

27 Apr 2011 02 May 2011 USD/DTC 0.01WEEDEN + CO.

1,650.000 NHDX Local 36.124400 0.00 16.50 1.15 59,587.611.000000

Base 36.124400 0.00 16.50 1.15 59,587.61

27 May 2011 02 Jun 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDX Local 30.822600 0.00 6.00 0.12 6,158.401.000000

Base 30.822600 0.00 6.00 0.12 6,158.40
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31 May 2011 03 Jun 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,300.000 NHDX Local 30.025300 0.00 39.00 0.75 38,993.141.000000

Base 30.025300 0.00 39.00 0.75 38,993.14

01 Jun 2011 06 Jun 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDX Local 29.936700 0.00 6.00 0.12 5,981.221.000000

Base 29.936700 0.00 6.00 0.12 5,981.22

02 Jun 2011 07 Jun 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,600.000 NHDX Local 29.614500 0.00 48.00 0.91 47,334.291.000000

Base 29.614500 0.00 48.00 0.91 47,334.29

03 Jun 2011 08 Jun 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

900.000 NHDX Local 29.610100 0.00 27.00 0.52 26,621.571.000000

Base 29.610100 0.00 27.00 0.52 26,621.57

06 Jun 2011 09 Jun 2011 USD/DTC 0.02BNY CONVERGEX LJR

100.000 NHDX Local 28.262600 0.00 2.00 0.06 2,824.201.000000

Base 28.262600 0.00 2.00 0.06 2,824.20

07 Jun 2011 10 Jun 2011 USD/DTC 0.02BNY CONVERGEX LJR

100.000 NHDX Local 28.020100 0.00 2.00 0.06 2,799.951.000000

Base 28.020100 0.00 2.00 0.06 2,799.95

08 Jun 2011 13 Jun 2011 USD/DTC 0.02BNY CONVERGEX LJR

800.000 NHDX Local 27.310000 0.00 16.00 0.42 21,831.581.000000

Base 27.310000 0.00 16.00 0.42 21,831.58

09 Jun 2011 14 Jun 2011 USD/DTC 0.02BNY CONVERGEX LJR

600.000 NHDX Local 27.438700 0.00 12.00 0.32 16,450.901.000000

Base 27.438700 0.00 12.00 0.32 16,450.90

020409108 Total

246.50 8.570.0013,350.000 Local 442,283.75

Base 0.00 246.50 8.57 442,283.75
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COMMON STOCK USD.01020520102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETALON USA ENERGY INC

1,100.000 NHHZ Local 10.220000 0.00 1.32 0.22 11,240.461.000000

Base 10.220000 0.00 1.32 0.22 11,240.46

COMMON STOCK USD.0102076X102 08 Jun 2011 08 Jun 2011 USD/DTCSALE OF FRACTIONAL SALPHA NATURAL RESOURCES INC

0.200 NHDM Local 50.050000 0.00 0.00 0.00 10.011.000000

Base 50.050000 0.00 0.00 0.00 10.01

08 Jun 2011 08 Jun 2011 USD/DTCSALE OF FRACTIONAL S

0.250 NHHY Local 50.080000 0.00 0.00 0.00 12.521.000000

Base 50.080000 0.00 0.00 0.00 12.52

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,900.000 NHHY Local 42.710000 0.00 10.68 7.30 380,101.021.000000

Base 42.710000 0.00 10.68 7.30 380,101.02

02076X102 Total

10.68 7.300.008,900.450 Local 380,123.55

Base 0.00 10.68 7.30 380,123.55

COMMON STOCK021441100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALTERA CORP

1,810.000 NHEU Local 46.847700 0.00 27.15 1.63 84,765.561.000000

Base 46.847700 0.00 27.15 1.63 84,765.56

COMMON STOCK02209S103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ALTRIA GROUP INC

6,880.000 NHEU Local 27.647600 0.00 103.20 3.66 190,108.631.000000

Base 27.647600 0.00 103.20 3.66 190,108.63

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,500.000 NHHY Local 27.611600 0.00 37.50 1.33 68,990.171.000000

Base 27.611600 0.00 37.50 1.33 68,990.17
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

26,300.000 NHHY Local 26.790000 0.00 31.56 13.53 704,531.911.000000

Base 26.790000 0.00 31.56 13.53 704,531.91

02209S103 Total

172.26 18.520.0035,680.000 Local 963,630.71

Base 0.00 172.26 18.52 963,630.71

LONGVIEW ULTRA I CON02299M925 01 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTAMALGAMATED BANK NYC

-60.580 NHFL Local 1,006.945196 0.00 0.00 0.00 -61,000.741.000000

Base 1,006.945196 0.00 0.00 0.00 -61,000.74

13 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

58.280 NHFL Local 1,014.987302 0.00 0.00 0.00 59,153.461.000000

Base 1,014.987302 0.00 0.00 0.00 59,153.46

13 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-58.280 NHFL Local 1,014.987302 0.00 0.00 0.00 -59,153.461.000000

Base 1,014.987302 0.00 0.00 0.00 -59,153.46

01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

60.580 NHFL Local 1,007.489930 0.00 0.00 0.00 61,033.741.000000

Base 1,007.489930 0.00 0.00 0.00 61,033.74

14 Apr 2011 14 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

60.390 NHFL Local 889.265441 0.00 0.00 0.00 53,702.741.000000

Base 889.265441 0.00 0.00 0.00 53,702.74

16 May 2011 16 May 2011 USD/BOSSTATE STREET BANK AND TRUST

58.410 NHFL Local 890.481424 0.00 0.00 0.00 52,013.021.000000

Base 890.481424 0.00 0.00 0.00 52,013.02
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13 Jun 2011 13 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

60.310 NHFL Local 894.177416 0.00 0.00 0.00 53,927.841.000000

Base 894.177416 0.00 0.00 0.00 53,927.84

02299M925 Total

0.00 0.000.00179.110 Local 159,676.60

Base 0.00 0.00 0.00 159,676.60

COMMON STOCK USD.01023135106 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.AMAZON.COM INC

1,981.000 NHEU Local 194.952900 0.00 29.71 7.42 386,164.561.000000

Base 194.952900 0.00 29.71 7.42 386,164.56

COMMON STOCK USD.25023586100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERCO

100.000 NHHZ Local 97.260000 0.00 1.50 0.19 9,724.311.000000

Base 97.260000 0.00 1.50 0.19 9,724.31

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

100.000 NHHZ Local 95.730000 0.00 0.12 0.19 9,572.691.000000

Base 95.730000 0.00 0.12 0.19 9,572.69

023586100 Total

1.62 0.380.00200.000 Local 19,297.00

Base 0.00 1.62 0.38 19,297.00

COMMON STOCK USD.01023608102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMEREN CORPORATION

800.000 NHHY Local 29.154800 0.00 12.00 0.45 23,311.391.000000

Base 29.154800 0.00 12.00 0.45 23,311.39

COMMON STOCK02361E108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERESCO INC CL A

610.000 NHHZ Local 14.020000 0.00 0.73 0.17 8,551.301.000000

Base 14.020000 0.00 0.73 0.17 8,551.30
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COMMON STOCK023850100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN APPAREL INC

3,750.000 NHHZ Local 0.840600 0.00 4.50 0.07 3,147.681.000000

Base 0.840600 0.00 4.50 0.07 3,147.68

REIT024013104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN ASSETS TRUST INC

3,900.000 NHHZ Local 22.360000 0.00 4.68 1.68 87,197.641.000000

Base 22.360000 0.00 4.68 1.68 87,197.64

REIT USD.01024835100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN CAMPUS COMMUNITIES

4,100.000 NHHZ Local 34.610000 0.00 4.92 2.73 141,893.351.000000

Base 34.610000 0.00 4.92 2.73 141,893.35

REIT USD.0102503X105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN CAPITAL AGENCY CORP

17,750.000 NHHZ Local 28.730000 0.00 21.30 9.80 509,926.401.000000

Base 28.730000 0.00 21.30 9.80 509,926.40

COMMON STOCK USD.0102503Y103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN CAPITAL LTD

48,430.000 NHHZ Local 9.140000 0.00 58.12 8.50 442,583.581.000000

Base 9.140000 0.00 58.12 8.50 442,583.58

COMMON STOCK USD6.5025537101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN ELECTRIC POWER

1,070.000 NHHY Local 37.770200 0.00 16.05 0.78 40,397.281.000000

Base 37.770200 0.00 16.05 0.78 40,397.28

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,110.000 NHHY Local 37.100000 0.00 1.33 0.80 41,178.871.000000

Base 37.100000 0.00 1.33 0.80 41,178.87

025537101 Total

17.38 1.580.002,180.000 Local 81,576.15

Base 0.00 17.38 1.58 81,576.15
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COMMON STOCK USD.0102553E106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMERICAN EAGLE OUTFITTERS

3,010.000 NHEU Local 12.590000 0.00 3.61 0.73 37,891.561.000000

Base 12.590000 0.00 3.61 0.73 37,891.56

COMMON STOCK USD1.025676206 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN EQUITY INVT LIFE HL

340.000 NHHZ Local 12.320000 0.00 0.41 0.09 4,188.301.000000

Base 12.320000 0.00 0.41 0.09 4,188.30

COMMON STOCK USD.2025816109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN EXPRESS CO

5,940.000 NHEU Local 50.558800 0.00 89.10 5.77 300,224.401.000000

Base 50.558800 0.00 89.10 5.77 300,224.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

22,900.000 NHEU Local 48.340000 0.00 27.48 21.26 1,106,937.261.000000

Base 48.340000 0.00 27.48 21.26 1,106,937.26

025816109 Total

116.58 27.030.0028,840.000 Local 1,407,161.66

Base 0.00 116.58 27.03 1,407,161.66

COMMON STOCK NPV025932104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN FINANCIAL GROUP INC

700.000 NHHY Local 34.802600 0.00 10.50 0.47 24,350.851.000000

Base 34.802600 0.00 10.50 0.47 24,350.85

COMMON STOCK USD1.026375105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN GREETINGS CORP CL A

170.000 NHHZ Local 23.700000 0.00 0.20 0.08 4,028.721.000000

Base 23.700000 0.00 0.20 0.08 4,028.72

CALL EXP 19JAN21026874156 01 Apr 2011 06 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHAMERICAN INTL GROUP INC WTS

646.000 NHDF Local 11.171700 0.00 3.23 0.14 7,213.551.000000

Base 11.171700 0.00 3.23 0.14 7,213.55
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25 Apr 2011 25 Apr 2011 USD/DTCSHARE ADJUSTMENT

0.258 NHHY Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

026874156 Total

3.23 0.140.00646.258 Local 7,213.55

Base 0.00 3.23 0.14 7,213.55

COMMON STOCK USD.0102744M108 11 Apr 2011 14 Apr 2011 USD/DTC 0.03UBS SECURITIES LLCAMERICAN MEDICAL SYS HLDGS

216,300.000 NHDZ Local 29.464400 0.00 6,489.00 122.37 6,366,538.351.000000

Base 29.464400 0.00 6,489.00 122.37 6,366,538.35

12 Apr 2011 15 Apr 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,570.000 NHHO Local 29.487700 0.00 317.10 5.99 311,361.901.000000

Base 29.487700 0.00 317.10 5.99 311,361.90

26 Apr 2011 29 Apr 2011 USD/DTC 0.03HEEVERS &CO. INC.

9,130.000 NHHO Local 29.460100 0.00 273.90 5.17 268,691.641.000000

Base 29.460100 0.00 273.90 5.17 268,691.64

04 May 2011 09 May 2011 USD/DTC 0.03MR BEAL &COMPANY

18,940.000 NHHO Local 29.725500 0.00 568.20 10.81 562,421.961.000000

Base 29.725500 0.00 568.20 10.81 562,421.96

20 Jun 2011 20 Jun 2011 USD/DTCMERGER

112,760.000 NHDY Local 30.000000 0.00 0.00 0.00 3,382,800.001.000000

Base 30.000000 0.00 0.00 0.00 3,382,800.00

02744M108 Total

7,648.20 144.340.00367,700.000 Local 10,891,813.85

Base 0.00 7,648.20 144.34 10,891,813.85
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COMMON STOCK USD1.027745108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMER NATL BNKSHS/DANVILLE VA

880.000 NHHZ Local 17.920000 0.00 1.06 0.31 15,768.231.000000

Base 17.920000 0.00 1.06 0.31 15,768.23

COMMON STOCK NPV029899101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN STATES WATER CO

100.000 NHHZ Local 34.080000 0.00 0.12 0.07 3,407.811.000000

Base 34.080000 0.00 0.12 0.07 3,407.81

COMMON STOCK USD.01029912201 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN TOWER CORP CL A

2,290.000 NHEU Local 54.567100 0.00 34.35 2.40 124,921.911.000000

Base 54.567100 0.00 34.35 2.40 124,921.91

COMMON STOCK USD.01030111108 12 Apr 2011 15 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCAMERICAN SUPERCONDUCTOR CORP

4,025.000 NHDU Local 13.030000 0.00 20.13 1.01 52,424.611.000000

Base 13.030000 0.00 20.13 1.01 52,424.61

12 Apr 2011 15 Apr 2011 USD/DTC 0.02LIQUIDNETINC

4,977.000 NHDU Local 12.867900 0.00 98.54 1.23 63,943.771.000000

Base 12.867900 0.00 98.54 1.23 63,943.77

13 Apr 2011 18 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,420.000 NHDU Local 12.925700 0.00 37.10 1.85 95,869.741.000000

Base 12.925700 0.00 37.10 1.85 95,869.74

030111108 Total

155.77 4.090.0016,422.000 Local 212,238.12

Base 0.00 155.77 4.09 212,238.12

COMMON STOCK USD.1030371108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERICAN VANGUARD CORP

370.000 NHHZ Local 13.270000 0.00 0.44 0.10 4,909.361.000000

Base 13.270000 0.00 0.44 0.10 4,909.36
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COMMON STOCK USD.01030420103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN WATER WORKS CO INC

800.000 NHHY Local 29.167800 0.00 12.00 0.45 23,321.791.000000

Base 29.167800 0.00 12.00 0.45 23,321.79

COMMON STOCK USD2.5030710107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERON INTERNATIONAL CORP

70.000 NHHZ Local 65.860000 0.00 0.08 0.09 4,610.031.000000

Base 65.860000 0.00 0.08 0.09 4,610.03

COMMON STOCK USD.0103071H100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMERISAFE INC

200.000 NHHZ Local 22.190000 0.00 0.24 0.09 4,437.671.000000

Base 22.190000 0.00 0.24 0.09 4,437.67

COMMON STOCK USD.0103073E105 11 May 2011 16 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLCAMERISOURCEBERGEN CORP

11,000.000 NHDF Local 42.199500 0.00 77.00 8.92 464,108.581.000000

Base 42.199500 0.00 77.00 8.92 464,108.58

12 May 2011 17 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

10,926.000 NHDF Local 42.212600 0.00 76.48 8.86 461,129.531.000000

Base 42.212600 0.00 76.48 8.86 461,129.53

13 May 2011 18 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

4,500.000 NHDF Local 42.076500 0.00 31.50 3.64 189,309.111.000000

Base 42.076500 0.00 31.50 3.64 189,309.11

16 May 2011 19 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

10,357.000 NHDF Local 42.251800 0.00 72.50 8.41 437,520.981.000000

Base 42.251800 0.00 72.50 8.41 437,520.98

17 May 2011 20 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

7,400.000 NHDF Local 41.906100 0.00 51.80 5.96 310,047.381.000000

Base 41.906100 0.00 51.80 5.96 310,047.38
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18 May 2011 23 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

13,300.000 NHDF Local 41.790200 0.00 93.10 10.68 555,705.881.000000

Base 41.790200 0.00 93.10 10.68 555,705.88

19 May 2011 24 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

11,700.000 NHDF Local 41.779600 0.00 81.90 9.39 488,730.031.000000

Base 41.779600 0.00 81.90 9.39 488,730.03

20 May 2011 25 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

5,700.000 NHDF Local 41.628700 0.00 39.90 4.56 237,239.131.000000

Base 41.628700 0.00 39.90 4.56 237,239.13

23 May 2011 26 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

9,300.000 NHDF Local 41.199900 0.00 65.10 7.36 383,086.611.000000

Base 41.199900 0.00 65.10 7.36 383,086.61

24 May 2011 27 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

6,700.000 NHDF Local 41.032500 0.00 46.90 5.28 274,865.571.000000

Base 41.032500 0.00 46.90 5.28 274,865.57

25 May 2011 31 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

10,200.000 NHDF Local 41.402200 0.00 71.40 8.11 422,222.931.000000

Base 41.402200 0.00 71.40 8.11 422,222.93

26 May 2011 01 Jun 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

2,517.000 NHDF Local 41.349300 0.00 17.62 2.00 104,056.571.000000

Base 41.349300 0.00 17.62 2.00 104,056.57

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHEU Local 41.331400 0.00 24.00 1.27 66,104.971.000000

Base 41.331400 0.00 24.00 1.27 66,104.97

03073E105 Total

749.20 84.440.00105,200.000 Local 4,394,127.27

Base 0.00 749.20 84.44 4,394,127.27
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COMMON STOCK USD.0103073T102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERIGROUP CORP

70.000 NHHZ Local 63.370000 0.00 1.05 0.09 4,434.761.000000

Base 63.370000 0.00 1.05 0.09 4,434.76

07 Apr 2011 12 Apr 2011 USD/DTC 0.01LIQUIDNETINC

2,650.000 NHDX Local 62.922200 0.00 26.50 3.21 166,714.121.000000

Base 62.922200 0.00 26.50 3.21 166,714.12

08 Apr 2011 13 Apr 2011 USD/DTC 0.02INSTINET

3,950.000 NHDX Local 62.292300 0.00 79.00 4.73 245,970.861.000000

Base 62.292300 0.00 79.00 4.73 245,970.86

11 Apr 2011 14 Apr 2011 USD/DTC 0.01WEEDEN + CO.

1,000.000 NHDX Local 62.009700 0.00 10.00 1.20 61,998.501.000000

Base 62.009700 0.00 10.00 1.20 61,998.50

27 May 2011 02 Jun 2011 USD/DTC 0.01LIQUIDNETINC

6,600.000 NHDX Local 69.652200 0.00 66.00 8.83 459,629.691.000000

Base 69.652200 0.00 66.00 8.83 459,629.69

31 May 2011 03 Jun 2011 USD/DTC 0.01WEEDEN + CO.

1,550.000 NHDX Local 70.700500 0.00 15.50 2.11 109,568.171.000000

Base 70.700500 0.00 15.50 2.11 109,568.17

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

6,390.000 NHHZ Local 64.340000 0.00 7.67 7.90 411,117.031.000000

Base 64.340000 0.00 7.67 7.90 411,117.03

03073T102 Total

205.72 28.070.0022,210.000 Local 1,459,433.13

Base 0.00 205.72 28.07 1,459,433.13
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COMMON STOCK USD.0103076C106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERIPRISE FINANCIAL INC

1,800.000 NHHY Local 58.720400 0.00 27.00 2.03 105,667.691.000000

Base 58.720400 0.00 27.00 2.03 105,667.69

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,260.000 NHEU Local 55.400000 0.00 3.91 3.47 180,596.621.000000

Base 55.400000 0.00 3.91 3.47 180,596.62

03076C106 Total

30.91 5.500.005,060.000 Local 286,264.31

Base 0.00 30.91 5.50 286,264.31

COMMON STOCK USD.01031100100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMETEK INC

910.000 NHEU Local 42.391600 0.00 13.65 0.75 38,561.961.000000

Base 42.391600 0.00 13.65 0.75 38,561.96

COMMON STOCK031162100 14 Apr 2011 19 Apr 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INCAMGEN INC

27,290.000 NHDG Local 54.635700 0.00 955.15 28.63 1,490,024.471.000000

Base 54.635700 0.00 955.15 28.63 1,490,024.47

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,760.000 NHHY Local 58.908400 0.00 41.40 3.13 162,542.651.000000

Base 58.908400 0.00 41.40 3.13 162,542.65

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,650.000 NHHY Local 57.040000 0.00 5.58 5.10 265,225.321.000000

Base 57.040000 0.00 5.58 5.10 265,225.32

031162100 Total

1,002.13 36.860.0034,700.000 Local 1,917,792.44

Base 0.00 1,002.13 36.86 1,917,792.44
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COMMON STOCK032095101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AMPHENOL CORP CL A

990.000 NHEU Local 53.229000 0.00 14.85 1.02 52,680.841.000000

Base 53.229000 0.00 14.85 1.02 52,680.84

COMMON STOCK NPV03232P405 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMSURG CORP

180.000 NHHZ Local 25.630000 0.00 0.22 0.09 4,613.091.000000

Base 25.630000 0.00 0.22 0.09 4,613.09

COMMON STOCK USD.01032359309 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMTRUST FINANCIAL SERVICES

330.000 NHHZ Local 22.050000 0.00 0.40 0.14 7,275.961.000000

Base 22.050000 0.00 0.40 0.14 7,275.96

COMMON STOCK03236M101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAMYRIS INC

420.000 NHHZ Local 30.120000 0.00 0.50 0.25 12,649.651.000000

Base 30.120000 0.00 0.50 0.25 12,649.65

COMMON STOCK USD.1032511107 19 Apr 2011 25 Apr 2011 USD/DTC 0.02PERSHING LLCANADARKO PETROLEUM CORP

700.000 NHEY Local 77.749800 0.00 14.00 1.05 54,409.811.000000

Base 77.749800 0.00 14.00 1.05 54,409.81

15 Jun 2011 20 Jun 2011 USD/DTC 0.02PERSHING LLC

1,450.000 NHEY Local 72.413103 0.00 29.00 2.02 104,967.981.000000

Base 72.413103 0.00 29.00 2.02 104,967.98

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHHY Local 77.012900 0.00 19.50 1.93 100,095.341.000000

Base 77.012900 0.00 19.50 1.93 100,095.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,500.000 NHHY Local 72.460000 0.00 7.80 9.05 470,973.151.000000

Base 72.460000 0.00 7.80 9.05 470,973.15
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032511107 Total

70.30 14.050.009,950.000 Local 730,446.28

Base 0.00 70.30 14.05 730,446.28

COMMON STOCK032654105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ANALOG DEVICES INC

1,690.000 NHEU Local 40.215700 0.00 25.35 1.31 67,937.871.000000

Base 40.215700 0.00 25.35 1.31 67,937.87

COMMON STOCK USD.05032657207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETANALOGIC CORP

80.000 NHHZ Local 51.960000 0.00 0.10 0.08 4,156.621.000000

Base 51.960000 0.00 0.10 0.08 4,156.62

COMMON STOCK NPV034164103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETANDERSONS INC/THE

100.000 NHHZ Local 39.820000 0.00 0.12 0.08 3,981.801.000000

Base 39.820000 0.00 0.12 0.08 3,981.80

COMMON STOCK USD.0103475V101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETANGIODYNAMICS INC

300.000 NHHZ Local 13.540000 0.00 0.36 0.08 4,061.561.000000

Base 13.540000 0.00 0.36 0.08 4,061.56

COMMON STOCK USD1.035290105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ANIXTER INTERNATIONAL INC

60.000 NHHZ Local 71.470000 0.00 0.90 0.09 4,287.211.000000

Base 71.470000 0.00 0.90 0.09 4,287.21

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

80.000 NHHZ Local 61.140000 0.00 0.10 0.10 4,891.001.000000

Base 61.140000 0.00 0.10 0.10 4,891.00

035290105 Total

1.00 0.190.00140.000 Local 9,178.21

Base 0.00 1.00 0.19 9,178.21
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REIT USD.01035710409 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ANNALY CAPITAL MANAGEMENT IN

1,900.000 NHHY Local 18.197900 0.00 28.50 0.67 34,546.841.000000

Base 18.197900 0.00 28.50 0.67 34,546.84

COMMON STOCK USD.0103662Q105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ANSYS INC

510.000 NHEU Local 56.502700 0.00 7.65 0.56 28,808.171.000000

Base 56.502700 0.00 7.65 0.56 28,808.17

REIT USD.01037347101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ANWORTH MORTGAGE ASSET CORP

600.000 NHHZ Local 7.309200 0.00 9.00 0.09 4,376.431.000000

Base 7.309200 0.00 9.00 0.09 4,376.43

COMMON STOCK USD1.037389103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AON CORP

600.000 NHHY Local 51.421300 0.00 9.00 0.60 30,843.181.000000

Base 51.421300 0.00 9.00 0.60 30,843.18

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,720.000 NHEU Local 49.120000 0.00 4.46 3.51 182,718.431.000000

Base 49.120000 0.00 4.46 3.51 182,718.43

037389103 Total

13.46 4.110.004,320.000 Local 213,561.61

Base 0.00 13.46 4.11 213,561.61

COMMON STOCK037411105 03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.APACHE CORP

1,103.000 NHHY Local 119.268600 0.00 16.54 2.53 131,534.201.000000

Base 119.268600 0.00 16.54 2.53 131,534.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,764.000 NHHY Local 115.980000 0.00 10.51 19.52 1,016,418.691.000000

Base 115.980000 0.00 10.51 19.52 1,016,418.69
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037411105 Total

27.05 22.050.009,867.000 Local 1,147,952.89

Base 0.00 27.05 22.05 1,147,952.89

REIT USD.0103748R101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.APARTMENT INVT + MGMT CO  A

1,000.000 NHHY Local 25.528400 0.00 15.00 0.50 25,512.901.000000

Base 25.528400 0.00 15.00 0.50 25,512.90

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,400.000 NHHY Local 25.020000 0.00 1.68 0.68 35,025.641.000000

Base 25.020000 0.00 1.68 0.68 35,025.64

03748R101 Total

16.68 1.180.002,400.000 Local 60,538.54

Base 0.00 16.68 1.18 60,538.54

COMMON STOCK037598109 07 Apr 2011 12 Apr 2011 USD/DTC 0.02LIQUIDNETINCAPOGEE ENTERPRISES INC

12,000.000 NHDU Local 13.722200 0.00 237.60 3.17 164,425.631.000000

Base 13.722200 0.00 237.60 3.17 164,425.63

08 Apr 2011 13 Apr 2011 USD/DTC 0.02LIQUIDNETINC

4,492.000 NHDU Local 13.794900 0.00 88.94 1.19 61,876.561.000000

Base 13.794900 0.00 88.94 1.19 61,876.56

11 Apr 2011 14 Apr 2011 USD/DTC 0.02LIQUIDNETINC

12,751.000 NHDU Local 13.508300 0.00 252.47 3.31 171,988.551.000000

Base 13.508300 0.00 252.47 3.31 171,988.55

037598109 Total

579.01 7.670.0029,243.000 Local 398,290.74

Base 0.00 579.01 7.67 398,290.74
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COMMON STOCK NPV037604105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.APOLLO GROUP INC CL A

540.000 NHEU Local 39.853300 0.00 8.10 0.42 21,512.261.000000

Base 39.853300 0.00 8.10 0.42 21,512.26

COMMON STOCK03761U106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.APOLLO INVESTMENT CORP

400.000 NHHZ Local 12.203800 0.00 6.00 0.10 4,875.421.000000

Base 12.203800 0.00 6.00 0.10 4,875.42

12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.188 NHHZ Local 9.946808 0.00 0.00 0.00 1.871.000000

Base 9.946808 0.00 0.00 0.00 1.87

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

600.000 NHHZ Local 9.710000 0.00 0.72 0.12 5,825.161.000000

Base 9.710000 0.00 0.72 0.12 5,825.16

03761U106 Total

6.72 0.220.001,000.188 Local 10,702.45

Base 0.00 6.72 0.22 10,702.45

COMMON STOCK NPV037833100 08 Apr 2011 13 Apr 2011 USD/DTC 0.04BNY CONVERGEX LJRAPPLE INC

6,020.000 NHDG Local 335.102800 0.00 210.70 38.74 2,017,069.421.000000

Base 335.102800 0.00 210.70 38.74 2,017,069.42

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

488.000 NHDM Local 333.886900 0.00 7.32 3.13 162,926.361.000000

Base 333.886900 0.00 7.32 3.13 162,926.36

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,155.000 NHEU Local 335.642400 0.00 77.32 33.23 1,730,126.021.000000

Base 335.642400 0.00 77.32 33.23 1,730,126.02
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037833100 Total

295.34 75.100.0011,663.000 Local 3,910,121.80

Base 0.00 295.34 75.10 3,910,121.80

INVESTMENT FUND III 037993912 04 May 2011 04 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONAPOLLO REAL ESTATE

833,333.000 NHEJ Local 1.000000 0.00 0.00 0.00 833,333.001.000000

Base 1.000000 0.00 0.00 0.00 833,333.00

COMMON STOCK USD.01038222105 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPPLIED MATERIALS INC

81,000.000 NHDJ Local 15.620000 0.00 0.00 0.00 1,265,220.001.000000

Base 15.620000 0.00 0.00 0.00 1,265,220.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

75,460.000 NHEU Local 15.586500 0.00 754.60 22.59 1,175,380.101.000000

Base 15.586500 0.00 754.60 22.59 1,175,380.10

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

7,620.000 NHEU Local 13.586600 0.00 114.30 1.99 103,413.601.000000

Base 13.586600 0.00 114.30 1.99 103,413.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

72,000.000 NHEU Local 12.400000 0.00 86.40 17.15 892,696.451.000000

Base 12.400000 0.00 86.40 17.15 892,696.45

038222105 Total

955.30 41.730.00236,080.000 Local 3,436,710.15

Base 0.00 955.30 41.73 3,436,710.15

COMMON STOCK USD.01038336103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.APTARGROUP INC

470.000 NHHY Local 51.434000 0.00 7.05 0.47 24,166.461.000000

Base 51.434000 0.00 7.05 0.47 24,166.46
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COMMON STOCK USD.0103834A103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAPPROACH RESOURCES INC

1,600.000 NHHZ Local 21.770000 0.00 1.92 0.67 34,829.411.000000

Base 21.770000 0.00 1.92 0.67 34,829.41

COMMON STOCK USD.503836W103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAQUA AMERICA INC

1,600.000 NHHY Local 21.430000 0.00 1.92 0.66 34,285.421.000000

Base 21.430000 0.00 1.92 0.66 34,285.42

COMMON STOCK USD.01039380100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCARCH COAL INC

6,200.000 NHEU Local 25.300000 0.00 7.44 3.02 156,849.541.000000

Base 25.300000 0.00 7.44 3.02 156,849.54

COMMON STOCK NPV039483102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ARCHER DANIELS MIDLAND CO

1,860.000 NHHY Local 30.522800 0.00 27.90 1.10 56,743.411.000000

Base 30.522800 0.00 27.90 1.10 56,743.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,140.000 NHHY Local 29.300000 0.00 2.56 1.21 62,698.231.000000

Base 29.300000 0.00 2.56 1.21 62,698.23

039483102 Total

30.46 2.310.004,000.000 Local 119,441.64

Base 0.00 30.46 2.31 119,441.64

COMMON STOCK04010L103 12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL SARES CAPITAL CORP

0.466 NHHY Local 16.051502 0.00 0.00 0.00 7.481.000000

Base 16.051502 0.00 0.00 0.00 7.48

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHHY Local 17.194300 0.00 21.00 0.47 24,050.551.000000

Base 17.194300 0.00 21.00 0.47 24,050.55
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04010L103 Total

21.00 0.470.001,400.466 Local 24,058.03

Base 0.00 21.00 0.47 24,058.03

COMMON STOCK USD.01040790107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETARKANSAS BEST CORP

200.000 NHHZ Local 22.910000 0.00 0.24 0.09 4,581.671.000000

Base 22.910000 0.00 0.24 0.09 4,581.67

COMMON STOCK USD.0104247X102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ARMSTRONG WORLD INDUSTRIES

530.000 NHHY Local 46.132300 0.00 7.95 0.47 24,441.701.000000

Base 46.132300 0.00 7.95 0.47 24,441.70

COMMON STOCK USD.0104269Q100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ARRIS GROUP INC

360.000 NHHZ Local 12.570300 0.00 5.40 0.09 4,519.821.000000

Base 12.570300 0.00 5.40 0.09 4,519.82

COMMON STOCK USD1.042735100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ARROW ELECTRONICS INC

670.000 NHHY Local 41.437500 0.00 10.05 0.54 27,752.541.000000

Base 41.437500 0.00 10.05 0.54 27,752.54

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

630.000 NHHY Local 36.670000 0.00 0.75 0.45 23,100.901.000000

Base 36.670000 0.00 0.75 0.45 23,100.90

042735100 Total

10.80 0.990.001,300.000 Local 50,853.44

Base 0.00 10.80 0.99 50,853.44

COMMON STOCK04315B107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETARTIO GLOBAL INVESTORS INC

380.000 NHHZ Local 11.460000 0.00 0.46 0.09 4,354.251.000000

Base 11.460000 0.00 0.46 0.09 4,354.25
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COMMON STOCK USD.0104351G101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASCENA RETAIL GROUP INC

518.000 NHHZ Local 33.220000 0.00 0.62 0.34 17,207.001.000000

Base 33.220000 0.00 0.62 0.34 17,207.00

COMMON STOCK USD.01043632108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASCENT CAPITAL GROUP INC

100.000 NHHZ Local 45.190000 0.00 0.12 0.09 4,518.791.000000

Base 45.190000 0.00 0.12 0.09 4,518.79

COMMON STOCK USD.01044209104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ASHLAND INC

370.000 NHHY Local 65.725400 0.00 5.55 0.47 24,312.381.000000

Base 65.725400 0.00 5.55 0.47 24,312.38

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

350.000 NHEU Local 62.290000 0.00 0.42 0.42 21,800.661.000000

Base 62.290000 0.00 0.42 0.42 21,800.66

044209104 Total

5.97 0.890.00720.000 Local 46,113.04

Base 0.00 5.97 0.89 46,113.04

COMMON STOCK USD.0104543P100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASSET ACCEPTANCE CAPITAL

2,169.000 NHHZ Local 3.700000 0.00 2.60 0.16 8,022.541.000000

Base 3.700000 0.00 2.60 0.16 8,022.54

COMMON STOCK USD.0104544X300 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASSISTED LIVING CONCEPTS I A

250.000 NHHZ Local 16.450000 0.00 0.30 0.08 4,112.121.000000

Base 16.450000 0.00 0.30 0.08 4,112.12

COMMON STOCK USD.0104621X108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ASSURANT INC

1,120.000 NHHY Local 36.061900 0.00 16.80 0.78 40,371.751.000000

Base 36.061900 0.00 16.80 0.78 40,371.75
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

690.000 NHHY Local 35.050000 0.00 0.82 0.47 24,183.211.000000

Base 35.050000 0.00 0.82 0.47 24,183.21

04621X108 Total

17.62 1.250.001,810.000 Local 64,554.96

Base 0.00 17.62 1.25 64,554.96

COMMON STOCK USD.01046220109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASTA FUNDING INC

1,520.000 NHHZ Local 8.210000 0.00 1.82 0.24 12,477.141.000000

Base 8.210000 0.00 1.82 0.24 12,477.14

COMMON STOCK USD.2046224101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETASTEC INDUSTRIES INC

130.000 NHHZ Local 35.270000 0.00 0.16 0.09 4,584.851.000000

Base 35.270000 0.00 0.16 0.09 4,584.85

COMMON STOCK USD.01046265104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ASTORIA FINANCIAL CORP

300.000 NHHZ Local 14.893300 0.00 4.50 0.09 4,463.401.000000

Base 14.893300 0.00 4.50 0.09 4,463.40

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

300.000 NHHZ Local 12.830000 0.00 0.36 0.08 3,848.561.000000

Base 12.830000 0.00 0.36 0.08 3,848.56

046265104 Total

4.86 0.170.00600.000 Local 8,311.96

Base 0.00 4.86 0.17 8,311.96

COMMON STOCK04743P108 24 May 2011 24 May 2011 USD/DTCMERGERATHEROS COMMUNICATIONS

4,400.000 NHEU Local 45.000000 0.00 0.00 0.00 198,000.001.000000

Base 45.000000 0.00 0.00 0.00 198,000.00
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COMMON STOCK USD.01049164205 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ATLAS AIR WORLDWIDE HOLDINGS

70.000 NHHZ Local 67.510000 0.00 1.05 0.10 4,724.551.000000

Base 67.510000 0.00 1.05 0.10 4,724.55

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

70.000 NHHZ Local 57.340000 0.00 0.08 0.08 4,013.641.000000

Base 57.340000 0.00 0.08 0.08 4,013.64

049164205 Total

1.13 0.180.00140.000 Local 8,738.19

Base 0.00 1.13 0.18 8,738.19

COMMON STOCK049513104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ATMEL CORP

2,340.000 NHEU Local 14.221500 0.00 35.10 0.64 33,242.571.000000

Base 14.221500 0.00 35.10 0.64 33,242.57

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,100.000 NHHY Local 13.060000 0.00 2.52 0.53 27,422.951.000000

Base 13.060000 0.00 2.52 0.53 27,422.95

049513104 Total

37.62 1.170.004,440.000 Local 60,665.52

Base 0.00 37.62 1.17 60,665.52

COMMON STOCK NPV049560105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCATMOS ENERGY CORP

750.000 NHHY Local 32.300000 0.00 0.90 0.47 24,223.631.000000

Base 32.300000 0.00 0.90 0.47 24,223.63

COMMON STOCK USD1.050095108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ATWOOD OCEANICS INC

1,510.000 NHEU Local 43.122100 0.00 22.65 1.26 65,090.461.000000

Base 43.122100 0.00 22.65 1.26 65,090.46
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

580.000 NHHY Local 42.153900 0.00 8.70 0.47 24,440.091.000000

Base 42.153900 0.00 8.70 0.47 24,440.09

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

580.000 NHHY Local 41.860000 0.00 0.69 0.47 24,277.641.000000

Base 41.860000 0.00 0.69 0.47 24,277.64

050095108 Total

32.04 2.200.002,670.000 Local 113,808.19

Base 0.00 32.04 2.20 113,808.19

COMMON STOCK USD.01052769106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AUTODESK INC

1,300.000 NHEU Local 42.636000 0.00 19.50 1.07 55,406.231.000000

Base 42.636000 0.00 19.50 1.07 55,406.23

COMMON STOCK USD1.052800109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAUTOLIV INC

1,690.000 NHEU Local 74.510000 0.00 2.02 2.42 125,917.461.000000

Base 74.510000 0.00 2.02 2.42 125,917.46

COMMON STOCK USD.1053015103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AUTOMATIC DATA PROCESSING

2,850.000 NHEU Local 53.348400 0.00 42.75 2.92 151,997.271.000000

Base 53.348400 0.00 42.75 2.92 151,997.27

COMMON STOCK USD.0105329W102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAUTONATION INC

1,800.000 NHHY Local 34.440000 0.00 2.16 1.20 61,988.641.000000

Base 34.440000 0.00 2.16 1.20 61,988.64

COMMON STOCK USD.01053332102 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.AUTOZONE INC

209.000 NHEU Local 297.122200 0.00 3.13 1.20 62,094.211.000000

Base 297.122200 0.00 3.13 1.20 62,094.21
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COMMON STOCK USD1.053611109 15 Jun 2011 20 Jun 2011 USD/DTC 0.02PERSHING LLCAVERY DENNISON CORP

5,700.000 NHEY Local 36.523600 0.00 114.00 4.00 208,066.521.000000

Base 36.523600 0.00 114.00 4.00 208,066.52

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 40.390700 0.00 9.00 0.47 24,224.951.000000

Base 40.390700 0.00 9.00 0.47 24,224.95

053611109 Total

123.00 4.470.006,300.000 Local 232,291.47

Base 0.00 123.00 4.47 232,291.47

COMMON STOCK USD.0105367P100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETAVID TECHNOLOGY INC

230.000 NHHZ Local 17.890000 0.00 0.28 0.08 4,114.341.000000

Base 17.890000 0.00 0.28 0.08 4,114.34

COMMON STOCK USD1.053807103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAVNET INC

780.000 NHHY Local 30.160000 0.00 0.93 0.46 23,523.411.000000

Base 30.160000 0.00 0.93 0.46 23,523.41

COMMON STOCK USD.25054303102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.AVON PRODUCTS INC

2,430.000 NHEU Local 29.214600 0.00 36.45 1.37 70,953.661.000000

Base 29.214600 0.00 36.45 1.37 70,953.66

COMMON STOCK USD5.054937107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BB+T CORP

2,510.000 NHHY Local 26.179900 0.00 37.65 1.27 65,672.631.000000

Base 26.179900 0.00 37.65 1.27 65,672.63

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,610.000 NHHY Local 25.450000 0.00 1.93 0.79 40,971.781.000000

Base 25.450000 0.00 1.93 0.79 40,971.78
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054937107 Total

39.58 2.060.004,120.000 Local 106,644.41

Base 0.00 39.58 2.06 106,644.41

COMMON STOCK USD.0105508R106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETB+G FOODS INC

260.000 NHHZ Local 20.750000 0.00 0.31 0.11 5,394.581.000000

Base 20.750000 0.00 0.31 0.11 5,394.58

COMMON STOCK USD.0105548J106 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CBJ S WHOLESALE CLUB INC

5,830.000 NHDU Local 51.759200 0.00 174.90 5.80 301,575.441.000000

Base 51.759200 0.00 174.90 5.80 301,575.44

25 May 2011 31 May 2011 USD/DTC 0.02LIQUIDNETINC

1,550.000 NHDU Local 49.188200 0.00 26.97 1.47 76,213.271.000000

Base 49.188200 0.00 26.97 1.47 76,213.27

25 May 2011 31 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

5,510.000 NHDU Local 49.150500 0.00 27.55 5.20 270,786.511.000000

Base 49.150500 0.00 27.55 5.20 270,786.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHHY Local 47.880000 0.00 0.60 0.46 23,938.941.000000

Base 47.880000 0.00 0.60 0.46 23,938.94

05548J106 Total

230.02 12.930.0013,390.000 Local 672,514.16

Base 0.00 230.02 12.93 672,514.16

COMMON STOCK05561Q201 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BOK FINANCIAL CORPORATION

470.000 NHHY Local 52.235100 0.00 7.05 0.48 24,542.971.000000

Base 52.235100 0.00 7.05 0.48 24,542.97
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COMMON STOCK USD.01055921100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BMC SOFTWARE INC

1,030.000 NHEU Local 54.397300 0.00 15.45 1.08 56,012.691.000000

Base 54.397300 0.00 15.45 1.08 56,012.69

055998975 11 Apr 2011 11 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONBCI GROWTH IV

95,480.000 NHEL Local 1.000000 0.00 0.00 0.00 95,480.001.000000

Base 1.000000 0.00 0.00 0.00 95,480.00

COMMON STOCK USD.0105615F102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BABCOCK + WILCOX CO/THE

880.000 NHHY Local 27.674500 0.00 13.20 0.47 24,339.891.000000

Base 27.674500 0.00 13.20 0.47 24,339.89

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,205.000 NHHY Local 28.150000 0.00 1.44 0.66 33,918.651.000000

Base 28.150000 0.00 1.44 0.66 33,918.65

05615F102 Total

14.64 1.130.002,085.000 Local 58,258.54

Base 0.00 14.64 1.13 58,258.54

COMMON STOCK USD1.057224107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BAKER HUGHES INC

1,760.000 NHEU Local 74.266700 0.00 26.40 2.51 130,680.481.000000

Base 74.266700 0.00 26.40 2.51 130,680.48

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 75.625100 0.00 13.50 1.31 68,047.781.000000

Base 75.625100 0.00 13.50 1.31 68,047.78

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,390.000 NHHY Local 67.270000 0.00 5.26 5.68 295,304.361.000000

Base 67.270000 0.00 5.26 5.68 295,304.36
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057224107 Total

45.16 9.500.007,050.000 Local 494,032.62

Base 0.00 45.16 9.50 494,032.62

COMMON STOCK057665200 12 May 2011 17 May 2011 USD/DTC 0.03RBC CAPITAL MARKETSBALCHEM CORP

1,350.000 NHDY Local 41.319200 0.00 40.50 1.08 55,739.341.000000

Base 41.319200 0.00 40.50 1.08 55,739.34

COMMON STOCK NPV058498106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BALL CORP

1,220.000 NHHY Local 38.409400 0.00 18.30 0.90 46,840.271.000000

Base 38.409400 0.00 18.30 0.90 46,840.27

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,840.000 NHHY Local 37.490000 0.00 11.80 7.09 368,882.711.000000

Base 37.490000 0.00 11.80 7.09 368,882.71

058498106 Total

30.10 7.990.0011,060.000 Local 415,722.98

Base 0.00 30.10 7.99 415,722.98

COMMON STOCK USD.105874B107 08 Apr 2011 13 Apr 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.BALLY TECHNOLOGIES INC

6,280.000 NHHO Local 38.053000 0.00 251.20 4.59 238,717.051.000000

Base 38.053000 0.00 251.20 4.59 238,717.05

06 May 2011 13 May 2011 USD/DTCTENDER OFFER

3,990.000 NHHO Local 40.000000 0.00 0.00 0.00 159,600.001.000000

Base 40.000000 0.00 0.00 0.00 159,600.00

06 May 2011 17 May 2011 USD/DTC11 TENDER OFFER

10,890.000 NHHO Local 40.000000 0.00 0.00 0.00 435,600.001.000000

Base 40.000000 0.00 0.00 0.00 435,600.00
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

870.000 NHEU Local 40.000000 0.00 1.04 0.67 34,798.291.000000

Base 40.000000 0.00 1.04 0.67 34,798.29

05874B107 Total

252.24 5.260.0022,030.000 Local 868,715.34

Base 0.00 252.24 5.26 868,715.34

COMMON STOCK USD1.05945F103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBANCFIRST CORP

110.000 NHHZ Local 38.200000 0.00 0.13 0.09 4,201.781.000000

Base 38.200000 0.00 0.13 0.09 4,201.78

COMMON STOCK USD2.5059692103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBANCORPSOUTH INC

6,340.000 NHHY Local 12.210000 0.00 7.60 1.49 77,402.311.000000

Base 12.210000 0.00 7.60 1.49 77,402.31

COMMON STOCK USD.01060505104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BANK OF AMERICA CORP

28,980.000 NHHY Local 11.366700 0.00 434.70 6.33 328,965.941.000000

Base 11.366700 0.00 434.70 6.33 328,965.94

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

20,630.000 NHHY Local 10.520000 0.00 24.75 4.17 216,998.681.000000

Base 10.520000 0.00 24.75 4.17 216,998.68

060505104 Total

459.45 10.500.0049,610.000 Local 545,964.62

Base 0.00 459.45 10.50 545,964.62

COMMON STOCK USD.01062540109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BANK OF HAWAII CORP

540.000 NHHY Local 46.045900 0.00 8.10 0.48 24,856.211.000000

Base 46.045900 0.00 8.10 0.48 24,856.21
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHEU Local 45.340000 0.00 1.08 0.79 40,804.131.000000

Base 45.340000 0.00 1.08 0.79 40,804.13

062540109 Total

9.18 1.270.001,440.000 Local 65,660.34

Base 0.00 9.18 1.27 65,660.34

COMMON STOCK USD.01064058100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BANK OF NEW YORK MELLON CORP

3,500.000 NHHY Local 26.957400 0.00 52.50 1.82 94,296.581.000000

Base 26.957400 0.00 52.50 1.82 94,296.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,300.000 NHHY Local 24.640000 0.00 1.56 0.62 32,029.821.000000

Base 24.640000 0.00 1.56 0.62 32,029.82

064058100 Total

54.06 2.440.004,800.000 Local 126,326.40

Base 0.00 54.06 2.44 126,326.40

COMMON STOCK USD.25067383109 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.CR BARD INC

601.000 NHEU Local 110.063500 0.00 9.01 1.28 66,137.871.000000

Base 110.063500 0.00 9.01 1.28 66,137.87

COMMON STOCK067774109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBARNES + NOBLE INC

1,600.000 NHHZ Local 17.260000 0.00 1.92 0.54 27,613.541.000000

Base 17.260000 0.00 1.92 0.54 27,613.54

COMMON STOCK06846N104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBILL BARRETT CORP

600.000 NHHZ Local 44.920000 0.00 0.72 0.52 26,950.761.000000

Base 44.920000 0.00 0.72 0.52 26,950.76
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COMMON STOCK USD.0106985P100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBASIC ENERGY SERVICES INC

3,340.000 NHHZ Local 28.000000 0.00 4.01 1.80 93,514.191.000000

Base 28.000000 0.00 4.01 1.80 93,514.19

COMMON STOCK USD1.071813109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BAXTER INTERNATIONAL INC

2,820.000 NHEU Local 59.033400 0.00 42.30 3.20 166,428.691.000000

Base 59.033400 0.00 42.30 3.20 166,428.69

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

420.000 NHHY Local 58.319500 0.00 6.30 0.48 24,487.411.000000

Base 58.319500 0.00 6.30 0.48 24,487.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,090.000 NHHY Local 58.500000 0.00 3.70 3.48 180,757.821.000000

Base 58.500000 0.00 3.70 3.48 180,757.82

071813109 Total

52.30 7.160.006,330.000 Local 371,673.92

Base 0.00 52.30 7.16 371,673.92

V LP071991913 15 Jun 2011 15 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE CAPITAL PARTNERS

226,118.110 NHEL Local 1.000000 0.00 0.00 0.00 226,118.111.000000

Base 1.000000 0.00 0.00 0.00 226,118.11

071991962 16 Jun 2011 16 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE MEZZANINE PARTNERS

208,177.000 NHEL Local 1.000000 0.00 0.00 0.00 208,177.001.000000

Base 1.000000 0.00 0.00 0.00 208,177.00

COMMON STOCK USD.01073302101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBE AEROSPACE INC

6,670.000 NHHY Local 38.930000 0.00 8.00 4.99 259,650.111.000000

Base 38.930000 0.00 8.00 4.99 259,650.11
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07384L997 23 May 2011 23 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONBEAR STEARN MERCHANT BKG II TR

66,165.670 NHEL Local 1.000000 0.00 0.00 0.00 66,165.671.000000

Base 1.000000 0.00 0.00 0.00 66,165.67

COMMON STOCK USD.1075811109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBECKMAN COULTER INC

290.000 NHHY Local 83.450000 0.00 0.34 0.47 24,199.691.000000

Base 83.450000 0.00 0.34 0.47 24,199.69

30 Jun 2011 OPEN USD/DTC18 MERGER

5,030.000 NHHY Local 83.500000 0.00 0.00 0.00 420,005.001.000000

Base 83.500000 0.00 0.00 0.00 420,005.00

075811109 Total

0.34 0.470.005,320.000 Local 444,204.69

Base 0.00 0.34 0.47 444,204.69

COMMON STOCK USD1.075887109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BECTON DICKINSON AND CO

1,250.000 NHEU Local 86.595300 0.00 18.75 2.08 108,223.301.000000

Base 86.595300 0.00 18.75 2.08 108,223.30

COMMON STOCK USD.01075896100 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBED BATH + BEYOND INC

23,000.000 NHDJ Local 48.270000 0.00 0.00 0.00 1,110,210.001.000000

Base 48.270000 0.00 0.00 0.00 1,110,210.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

21,820.000 NHEU Local 48.801600 0.00 218.20 20.45 1,064,612.261.000000

Base 48.801600 0.00 218.20 20.45 1,064,612.26

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,490.000 NHEU Local 53.976800 0.00 22.35 1.55 80,401.531.000000

Base 53.976800 0.00 22.35 1.55 80,401.53
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 56.590000 0.00 0.60 0.55 28,293.851.000000

Base 56.590000 0.00 0.60 0.55 28,293.85

075896100 Total

241.15 22.550.0046,810.000 Local 2,283,517.64

Base 0.00 241.15 22.55 2,283,517.64

COMMON STOCK USD.01077454106 18 May 2011 23 May 2011 USD/DTC 0.03MR BEAL &COMPANYBELDEN INC

2,440.000 NHHO Local 36.765900 0.00 73.20 1.73 89,633.871.000000

Base 36.765900 0.00 73.20 1.73 89,633.87

COMMON STOCK USD.1081437105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBEMIS COMPANY

810.000 NHHY Local 32.110000 0.00 0.97 0.50 26,007.631.000000

Base 32.110000 0.00 0.97 0.50 26,007.63

COMMON STOCK USD.0108173R104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBENEFICIAL MUTUAL BANCORP IN

500.000 NHHZ Local 8.140000 0.00 0.60 0.08 4,069.321.000000

Base 8.140000 0.00 0.60 0.08 4,069.32

COMMON STOCK USD.2084423102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWR BERKLEY CORP

1,020.000 NHHY Local 31.490000 0.00 1.22 0.62 32,117.961.000000

Base 31.490000 0.00 1.22 0.62 32,117.96

COMMON STOCK084670702 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BERKSHIRE HATHAWAY INC CL B

5,000.000 NHHY Local 76.422400 0.00 75.00 7.34 382,029.661.000000

Base 76.422400 0.00 75.00 7.34 382,029.66

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,280.000 NHHY Local 75.620000 0.00 3.93 4.77 248,024.901.000000

Base 75.620000 0.00 3.93 4.77 248,024.90



Prepared by State StreetPage 1121

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

084670702 Total

78.93 12.110.008,280.000 Local 630,054.56

Base 0.00 78.93 12.11 630,054.56

COMMON STOCK USD.01085789105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BERRY PETROLEUM CO CLASS A

100.000 NHHZ Local 52.100000 0.00 1.50 0.11 5,208.391.000000

Base 52.100000 0.00 1.50 0.11 5,208.39

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

7,250.000 NHHZ Local 50.010000 0.00 8.70 6.97 362,556.831.000000

Base 50.010000 0.00 8.70 6.97 362,556.83

085789105 Total

10.20 7.080.007,350.000 Local 367,765.22

Base 0.00 10.20 7.08 367,765.22

COMMON STOCK USD.1086516101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BEST BUY CO INC

1,840.000 NHEU Local 31.064800 0.00 27.60 1.10 57,130.531.000000

Base 31.064800 0.00 27.60 1.10 57,130.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

18,610.000 NHEU Local 32.480000 0.00 22.33 11.61 604,418.861.000000

Base 32.480000 0.00 22.33 11.61 604,418.86

086516101 Total

49.93 12.710.0020,450.000 Local 661,549.39

Base 0.00 49.93 12.71 661,549.39

COMMON STOCK USD.01089302103 19 Apr 2011 25 Apr 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDBIG LOTS INC

1,436.000 NHDU Local 42.180600 0.00 7.18 1.17 60,562.991.000000

Base 42.180600 0.00 7.18 1.17 60,562.99
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19 Apr 2011 25 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

6,157.000 NHDU Local 42.088300 0.00 123.14 4.98 259,009.541.000000

Base 42.088300 0.00 123.14 4.98 259,009.54

20 Apr 2011 26 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,137.000 NHDU Local 42.308500 0.00 62.74 2.55 132,656.471.000000

Base 42.308500 0.00 62.74 2.55 132,656.47

01 Jun 2011 06 Jun 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

21,320.000 NHDU Local 33.286700 0.00 639.60 13.63 709,019.211.000000

Base 33.286700 0.00 639.60 13.63 709,019.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,200.000 NHEU Local 32.460000 0.00 3.84 2.00 103,866.161.000000

Base 32.460000 0.00 3.84 2.00 103,866.16

089302103 Total

836.50 24.330.0035,250.000 Local 1,265,114.37

Base 0.00 836.50 24.33 1,265,114.37

COMMON STOCK USD.508986R101 18 May 2011 23 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDBIGLARI HOLDINGS INC

320.000 NHDU Local 409.204200 0.00 1.60 2.52 130,941.221.000000

Base 409.204200 0.00 1.60 2.52 130,941.22

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

37.000 NHHZ Local 392.450000 0.00 0.04 0.28 14,520.331.000000

Base 392.450000 0.00 0.04 0.28 14,520.33

08986R101 Total

1.64 2.800.00357.000 Local 145,461.55

Base 0.00 1.64 2.80 145,461.55
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COMMON STOCK09061G101 25 Apr 2011 28 Apr 2011 USD/DTC 0.05BNY CONVERGEXBIOMARIN PHARMACEUTICAL INC

3,643.000 NHIB Local 26.275700 0.00 182.15 1.84 95,538.391.000000

Base 26.275700 0.00 182.15 1.84 95,538.39

26 Apr 2011 29 Apr 2011 USD/DTC 0.05BNY CONVERGEX

1,968.000 NHIB Local 26.223200 0.00 98.40 1.00 51,507.861.000000

Base 26.223200 0.00 98.40 1.00 51,507.86

27 Apr 2011 02 May 2011 USD/DTC 0.05BNY CONVERGEX

11,721.000 NHIB Local 26.630600 0.00 586.05 6.00 311,545.211.000000

Base 26.630600 0.00 586.05 6.00 311,545.21

09061G101 Total

866.60 8.840.0017,332.000 Local 458,591.46

Base 0.00 866.60 8.84 458,591.46

COMMON STOCK09062X103 26 Apr 2011 29 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHBIOGEN IDEC INC

5,600.000 NHDF Local 102.126900 0.00 28.00 10.98 571,871.661.000000

Base 102.126900 0.00 28.00 10.98 571,871.66

27 Apr 2011 02 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

6,000.000 NHDF Local 100.000600 0.00 30.00 11.52 599,962.081.000000

Base 100.000600 0.00 30.00 11.52 599,962.08

28 Apr 2011 03 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

7,300.000 NHDF Local 98.924800 0.00 54.75 13.87 722,082.421.000000

Base 98.924800 0.00 54.75 13.87 722,082.42

29 Apr 2011 04 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,600.000 NHDF Local 98.894200 0.00 19.50 4.94 257,100.481.000000

Base 98.894200 0.00 19.50 4.94 257,100.48
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02 May 2011 05 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,700.000 NHDF Local 98.621000 0.00 28.50 10.79 562,100.411.000000

Base 98.621000 0.00 28.50 10.79 562,100.41

03 May 2011 06 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,200.000 NHDF Local 98.158200 0.00 24.00 6.04 314,076.201.000000

Base 98.158200 0.00 24.00 6.04 314,076.20

04 May 2011 09 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

4,900.000 NHDF Local 96.323400 0.00 24.50 9.06 471,951.101.000000

Base 96.323400 0.00 24.50 9.06 471,951.10

05 May 2011 10 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,300.000 NHDF Local 96.375200 0.00 17.25 4.26 221,641.451.000000

Base 96.375200 0.00 17.25 4.26 221,641.45

06 May 2011 11 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,300.000 NHDF Local 96.778800 0.00 32.25 8.00 416,108.591.000000

Base 96.778800 0.00 32.25 8.00 416,108.59

09 May 2011 12 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,100.000 NHDF Local 98.094000 0.00 7.70 2.08 107,893.621.000000

Base 98.094000 0.00 7.70 2.08 107,893.62

11 May 2011 16 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,000.000 NHDF Local 96.412100 0.00 15.00 5.55 289,215.751.000000

Base 96.412100 0.00 15.00 5.55 289,215.75

12 May 2011 17 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,200.000 NHDF Local 97.485400 0.00 16.00 5.99 311,931.291.000000

Base 97.485400 0.00 16.00 5.99 311,931.29

13 May 2011 18 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,700.000 NHDF Local 97.106700 0.00 12.75 3.17 165,065.471.000000

Base 97.106700 0.00 12.75 3.17 165,065.47
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16 May 2011 19 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

7,500.000 NHDF Local 96.491200 0.00 56.25 13.90 723,613.851.000000

Base 96.491200 0.00 56.25 13.90 723,613.85

17 May 2011 20 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,700.000 NHDF Local 97.051800 0.00 27.75 6.90 359,057.011.000000

Base 97.051800 0.00 27.75 6.90 359,057.01

18 May 2011 23 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,400.000 NHDF Local 97.544000 0.00 18.00 4.50 234,083.101.000000

Base 97.544000 0.00 18.00 4.50 234,083.10

19 May 2011 24 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

100.000 NHDF Local 97.691700 0.00 0.75 0.19 9,768.231.000000

Base 97.691700 0.00 0.75 0.19 9,768.23

19 May 2011 24 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,000.000 NHDF Local 98.020000 0.00 7.50 1.89 98,010.611.000000

Base 98.020000 0.00 7.50 1.89 98,010.61

20 May 2011 25 May 2011 USD/DTC 0.01PIPELINE TRADING SYSTEMS LLC

600.000 NHDF Local 97.825000 0.00 6.00 1.13 58,687.871.000000

Base 97.825000 0.00 6.00 1.13 58,687.87

20 May 2011 25 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,800.000 NHDF Local 97.789400 0.00 21.00 5.26 273,784.061.000000

Base 97.789400 0.00 21.00 5.26 273,784.06

23 May 2011 26 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

800.000 NHDF Local 95.388600 0.00 6.00 1.47 76,303.411.000000

Base 95.388600 0.00 6.00 1.47 76,303.41

24 May 2011 27 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 95.231400 0.00 10.50 2.56 133,310.901.000000

Base 95.231400 0.00 10.50 2.56 133,310.90
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25 May 2011 31 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 94.354300 0.00 10.50 2.54 132,082.981.000000

Base 94.354300 0.00 10.50 2.54 132,082.98

26 May 2011 01 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,500.000 NHDF Local 93.387100 0.00 11.25 2.69 140,066.711.000000

Base 93.387100 0.00 11.25 2.69 140,066.71

27 May 2011 02 Jun 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,200.000 NHDF Local 93.535100 0.00 16.50 3.96 205,756.761.000000

Base 93.535100 0.00 16.50 3.96 205,756.76

31 May 2011 03 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,100.000 NHDF Local 93.998300 0.00 14.70 3.80 197,377.931.000000

Base 93.998300 0.00 14.70 3.80 197,377.93

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHHY Local 95.435800 0.00 10.35 1.27 65,839.081.000000

Base 95.435800 0.00 10.35 1.27 65,839.08

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

17,810.000 NHHY Local 103.420000 0.00 21.37 35.37 1,841,853.461.000000

Base 103.420000 0.00 21.37 35.37 1,841,853.46

09062X103 Total

548.62 183.680.0096,900.000 Local 9,560,596.48

Base 0.00 548.62 183.68 9,560,596.48

REIT USD.0109063H107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBIOMED REALTY TRUST INC

800.000 NHHZ Local 18.740000 0.00 0.96 0.29 14,990.751.000000

Base 18.740000 0.00 0.96 0.29 14,990.75



Prepared by State StreetPage 1127

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK091826107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BLACK BOX CORP

130.000 NHHZ Local 35.850200 0.00 1.95 0.09 4,658.491.000000

Base 35.850200 0.00 1.95 0.09 4,658.49

COMMON STOCK USD1.092113109 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BLACK HILLS CORP

6,660.000 NHDU Local 30.668400 0.00 133.20 3.93 204,114.411.000000

Base 30.668400 0.00 133.20 3.93 204,114.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

100.000 NHHZ Local 29.920000 0.00 0.12 0.06 2,991.821.000000

Base 29.920000 0.00 0.12 0.06 2,991.82

092113109 Total

133.32 3.990.006,760.000 Local 207,106.23

Base 0.00 133.32 3.99 207,106.23

COMMON STOCK USD.0109247X101 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.BLACKROCK INC

183.000 NHEU Local 195.306300 0.00 2.74 0.69 35,737.621.000000

Base 195.306300 0.00 2.74 0.69 35,737.62

03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

137.000 NHHY Local 195.128200 0.00 2.05 0.52 26,729.991.000000

Base 195.128200 0.00 2.05 0.52 26,729.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,252.000 NHHY Local 184.390000 0.00 1.50 4.44 230,850.341.000000

Base 184.390000 0.00 1.50 4.44 230,850.34

09247X101 Total

6.29 5.650.001,572.000 Local 293,317.95

Base 0.00 6.29 5.65 293,317.95
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COMMON STOCK092533108 12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL SBLACKROCK KELSO CAPITAL CORP

0.956 NHHZ Local 7.635983 0.00 0.00 0.00 7.301.000000

Base 7.635983 0.00 0.00 0.00 7.30

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

600.000 NHHZ Local 8.950000 0.00 0.72 0.11 5,369.171.000000

Base 8.950000 0.00 0.72 0.11 5,369.17

092533108 Total

0.72 0.110.00600.956 Local 5,376.47

Base 0.00 0.72 0.11 5,376.47

COMMON STOCK NPV093671105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCH+R BLOCK INC

4,800.000 NHHY Local 15.850000 0.00 5.76 1.47 76,072.771.000000

Base 15.850000 0.00 5.76 1.47 76,072.77

COMMON STOCK USD.01096231105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBLUEGREEN CORP

2,070.000 NHHZ Local 3.000000 0.00 2.48 0.12 6,207.401.000000

Base 3.000000 0.00 2.48 0.12 6,207.40

COMMON STOCK USD.01096761101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBOB EVANS FARMS

230.000 NHHZ Local 34.030000 0.00 0.28 0.16 7,826.461.000000

Base 34.030000 0.00 0.28 0.16 7,826.46

COMMON STOCK09689U102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBODY CENTRAL CORP

330.000 NHHZ Local 22.350000 0.00 0.40 0.15 7,374.951.000000

Base 22.350000 0.00 0.40 0.15 7,374.95

COMMON STOCK USD5.097023105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BOEING CO/THE

3,480.000 NHEU Local 76.405600 0.00 52.20 5.11 265,834.181.000000

Base 76.405600 0.00 52.20 5.11 265,834.18
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHHY Local 74.813000 0.00 4.95 0.48 24,682.861.000000

Base 74.813000 0.00 4.95 0.48 24,682.86

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,700.000 NHHY Local 71.260000 0.00 5.64 6.44 334,909.921.000000

Base 71.260000 0.00 5.64 6.44 334,909.92

097023105 Total

62.79 12.030.008,510.000 Local 625,426.96

Base 0.00 62.79 12.03 625,426.96

COMMON STOCK USD.01098570104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBOOKS A MILLION INC

1,020.000 NHHZ Local 3.650000 0.00 1.22 0.08 3,721.701.000000

Base 3.650000 0.00 1.22 0.08 3,721.70

COMMON STOCK USD.01099724106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BORGWARNER INC

500.000 NHEU Local 69.740000 0.00 7.50 0.67 34,861.831.000000

Base 69.740000 0.00 7.50 0.67 34,861.83

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHHY Local 69.488300 0.00 5.25 0.47 24,315.191.000000

Base 69.488300 0.00 5.25 0.47 24,315.19

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

440.000 NHHY Local 78.160000 0.00 0.52 0.67 34,389.211.000000

Base 78.160000 0.00 0.52 0.67 34,389.21

099724106 Total

13.27 1.810.001,290.000 Local 93,566.23

Base 0.00 13.27 1.81 93,566.23
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REIT USD.01101121101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BOSTON PROPERTIES INC

308.000 NHHY Local 104.439600 0.00 4.62 0.62 32,162.161.000000

Base 104.439600 0.00 4.62 0.62 32,162.16

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,386.000 NHHY Local 102.610000 0.00 10.06 16.53 860,460.871.000000

Base 102.610000 0.00 10.06 16.53 860,460.87

101121101 Total

14.68 17.150.008,694.000 Local 892,623.03

Base 0.00 14.68 17.15 892,623.03

COMMON STOCK USD.01101137107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BOSTON SCIENTIFIC CORP

3,540.000 NHHY Local 6.918100 0.00 53.10 0.48 24,436.491.000000

Base 6.918100 0.00 53.10 0.48 24,436.49

COMMON STOCK USD.01104674106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBRADY CORPORATION   CL A

1,080.000 NHHZ Local 31.520000 0.00 1.30 0.66 34,039.641.000000

Base 31.520000 0.00 1.30 0.66 34,039.64

REIT USD.01105368203 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BRANDYWINE REALTY TRUST

2,000.000 NHHY Local 12.002000 0.00 30.00 0.47 23,973.531.000000

Base 12.002000 0.00 30.00 0.47 23,973.53

COMMON STOCK10567B109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBRAVO BRIO RESTAURANT GROUP

440.000 NHHZ Local 23.930000 0.00 0.53 0.21 10,528.461.000000

Base 23.930000 0.00 0.53 0.21 10,528.46

COMMON STOCK USD.1109641100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BRINKER INTERNATIONAL INC

1,200.000 NHEU Local 25.395800 0.00 18.00 0.59 30,456.371.000000

Base 25.395800 0.00 18.00 0.59 30,456.37



Prepared by State StreetPage 1131

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,030.000 NHHY Local 24.393500 0.00 15.45 0.49 25,109.371.000000

Base 24.393500 0.00 15.45 0.49 25,109.37

109641100 Total

33.45 1.080.002,230.000 Local 55,565.74

Base 0.00 33.45 1.08 55,565.74

COMMON STOCK USD1.109696104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBRINK S CO/THE

220.000 NHHZ Local 28.070000 0.00 0.26 0.12 6,175.021.000000

Base 28.070000 0.00 0.26 0.12 6,175.02

COMMON STOCK USD.1110122108 27 May 2011 02 Jun 2011 USD/DTC 0.02GARDNER RICH & COBRISTOL MYERS SQUIBB CO

19,600.000 NHDF Local 28.481900 0.00 392.00 10.72 557,842.521.000000

Base 28.481900 0.00 392.00 10.72 557,842.52

31 May 2011 03 Jun 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

77,700.000 NHDF Local 28.617700 0.00 1,554.00 42.70 2,221,998.591.000000

Base 28.617700 0.00 1,554.00 42.70 2,221,998.59

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,000.000 NHHY Local 27.901300 0.00 75.00 2.68 139,428.821.000000

Base 27.901300 0.00 75.00 2.68 139,428.82

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,700.000 NHHY Local 28.930000 0.00 6.84 3.17 164,890.991.000000

Base 28.930000 0.00 6.84 3.17 164,890.99

110122108 Total

2,027.84 59.270.00108,000.000 Local 3,084,160.92

Base 0.00 2,027.84 59.27 3,084,160.92
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COMMON STOCK USD.01110394103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.BRISTOW GROUP INC

90.000 NHHZ Local 48.360000 0.00 1.35 0.09 4,350.961.000000

Base 48.360000 0.00 1.35 0.09 4,350.96

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

100.000 NHHZ Local 45.820000 0.00 0.12 0.09 4,581.791.000000

Base 45.820000 0.00 0.12 0.09 4,581.79

110394103 Total

1.47 0.180.00190.000 Local 8,932.75

Base 0.00 1.47 0.18 8,932.75

COMMON STOCK111320107 09 May 2011 12 May 2011 USD/DTC 0.02MR BEAL &COMPANYBROADCOM CORP CL A

2,800.000 NHEY Local 33.879500 0.00 56.00 1.83 94,804.771.000000

Base 33.879500 0.00 56.00 1.83 94,804.77

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,050.000 NHEU Local 33.595100 0.00 45.75 1.97 102,417.341.000000

Base 33.595100 0.00 45.75 1.97 102,417.34

111320107 Total

101.75 3.800.005,850.000 Local 197,222.11

Base 0.00 101.75 3.80 197,222.11

COMMON STOCK11133B409 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBROADSOFT INC

250.000 NHHZ Local 36.120000 0.00 0.30 0.18 9,029.521.000000

Base 36.120000 0.00 0.30 0.18 9,029.52

COMMON STOCK USD.0111133T103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BROADRIDGE FINANCIAL SOLUTIO

1,130.000 NHHY Local 22.801300 0.00 16.95 0.50 25,748.021.000000

Base 22.801300 0.00 16.95 0.50 25,748.02
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COMMON STOCK USD.01112463104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCBROOKDALE SENIOR LIVING INC

5,270.000 NHHY Local 23.300000 0.00 6.32 2.36 122,782.321.000000

Base 23.300000 0.00 6.32 2.36 122,782.32

COMMON STOCK USD.01112723101 01 Apr 2011 01 Apr 2011 USD/DTCMERGER NON CASHBROOKFIELD HOMES CORP

1,370.000 NHHZ Local 9.293547 0.00 0.00 0.00 12,732.161.000000

Base 9.293547 0.00 0.00 0.00 12,732.16

COMMON STOCK11283W104 06 Apr 2011 11 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.BROOKFIELD RESIDENTIAL PROPE

1,047.000 NHHZ Local 12.340000 0.00 15.70 0.25 12,904.031.000000

Base 12.340000 0.00 15.70 0.25 12,904.03

12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.013 NHHZ Local 11.538461 0.00 0.00 0.00 0.151.000000

Base 11.538461 0.00 0.00 0.00 0.15

26 May 2011 26 May 2011 USD/DTCSHARE ADJUSTMENT

0.901 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

11283W104 Total

15.70 0.250.001,047.914 Local 12,904.18

Base 0.00 15.70 0.25 12,904.18

EXP 10JUN11112900980 10 Jun 2011 USD/CANRIGHTS SUBSCRIBED (NON CASH)BROOKFIELD PROPERTIES RTS

606.000 NHHJ Local 0.067607 0.00 0.00 0.00 40.971.000000

Base 0.067607 0.00 0.00 0.00 40.97

10 Jun 2011 CANCEL USD/CANRIGHTS SUBSCRIBED (NON CASH)

-606.000 NHHJ Local 0.067607 0.00 0.00 0.00 -40.971.000000

Base 0.067607 0.00 0.00 0.00 -40.97
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10 Jun 2011 15 Jun 2011 USD/CAN5 RIGHTS SUBSCRIBED (NON CASH)

606.000 NHHJ Local 0.067607 0.00 0.00 0.00 40.971.000000

Base 0.067607 0.00 0.00 0.00 40.97

112900980 Total

0.00 0.000.00606.000 Local 40.97

Base 0.00 0.00 0.00 40.97

COMMON STOCK USD.0111373M107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBROOKLINE BANCORP INC

500.000 NHHZ Local 9.160000 0.00 0.60 0.09 4,579.311.000000

Base 9.160000 0.00 0.60 0.09 4,579.31

COMMON STOCK USD.1115236101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BROWN + BROWN INC

950.000 NHHY Local 25.816300 0.00 14.25 0.48 24,510.761.000000

Base 25.816300 0.00 14.25 0.48 24,510.76

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,510.000 NHEU Local 25.180000 0.00 4.21 1.70 88,375.891.000000

Base 25.180000 0.00 4.21 1.70 88,375.89

115236101 Total

18.46 2.180.004,460.000 Local 112,886.65

Base 0.00 18.46 2.18 112,886.65

COMMON STOCK USD.15115637209 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BROWN FORMAN CORP CLASS B

460.000 NHEU Local 71.405700 0.00 6.90 0.64 32,839.081.000000

Base 71.405700 0.00 6.90 0.64 32,839.08

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHHY Local 70.011100 0.00 5.25 0.48 24,498.161.000000

Base 70.011100 0.00 5.25 0.48 24,498.16
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

830.000 NHHY Local 73.670000 0.00 0.99 1.18 61,143.931.000000

Base 73.670000 0.00 0.99 1.18 61,143.93

115637209 Total

13.14 2.300.001,640.000 Local 118,481.17

Base 0.00 13.14 2.30 118,481.17

COMMON STOCK USD.01116794108 18 May 2011 23 May 2011 USD/DTC 0.02CITIGROUPGLOBAL MARKETS INCBRUKER CORP

13,130.000 NHDU Local 19.248500 0.00 262.60 4.86 252,465.351.000000

Base 19.248500 0.00 262.60 4.86 252,465.35

COMMON STOCK USD1.117665109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETBRYN MAWR BANK CORP

280.000 NHHZ Local 19.810000 0.00 0.34 0.11 5,546.351.000000

Base 19.810000 0.00 0.34 0.11 5,546.35

COMMON STOCK USD.01118440106 15 Apr 2011 20 Apr 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDBUCKLE INC/THE

4,110.000 NHDU Local 44.824900 0.00 20.55 3.54 184,206.251.000000

Base 44.824900 0.00 20.55 3.54 184,206.25

18 Apr 2011 21 Apr 2011 USD/DTC 0.02LIQUIDNETINC

2,890.000 NHDU Local 44.170000 0.00 57.22 2.46 127,591.621.000000

Base 44.170000 0.00 57.22 2.46 127,591.62

18 Apr 2011 21 Apr 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,540.000 NHDU Local 44.184600 0.00 106.20 3.01 156,304.271.000000

Base 44.184600 0.00 106.20 3.01 156,304.27

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

190.000 NHHZ Local 41.550000 0.00 0.23 0.16 7,894.111.000000

Base 41.550000 0.00 0.23 0.16 7,894.11
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118440106 Total

184.20 9.170.0010,730.000 Local 475,996.25

Base 0.00 184.20 9.17 475,996.25

COMMON STOCK USD.01118759109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BUCYRUS INTERNATIONAL INC

720.000 NHEU Local 91.715800 0.00 10.80 1.27 66,023.311.000000

Base 91.715800 0.00 10.80 1.27 66,023.31

RETAIL INVESTMENT123991994 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTBURNHAM

18,016,875.310 NHER Local 1.000000 0.00 0.00 0.00 18,016,875.311.000000

Base 1.000000 0.00 0.00 0.00 18,016,875.31

123998965 13 Apr 2011 13 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF PRUDENTIAL PRISA I

3,051.436 NHEJ Local 471.906046 0.00 0.00 0.00 1,439,991.101.000000

Base 471.906046 0.00 0.00 0.00 1,439,991.10

123998973 29 Apr 2011 29 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF PREEF REIT AMERICA II

188,127.060 NHEJ Local 1.000000 0.00 0.00 0.00 188,127.061.000000

Base 1.000000 0.00 0.00 0.00 188,127.06

123998999 04 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF JPMCB STRATEGIC PROPER FUND

836.485 NHEJ Local 1,494.565066 0.00 0.00 0.00 1,250,181.261.000000

Base 1,494.565066 0.00 0.00 0.00 1,250,181.26

04 Apr 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-836.485 NHEJ Local 1,494.565066 0.00 0.00 0.00 -1,250,181.261.000000

Base 1,494.565066 0.00 0.00 0.00 -1,250,181.26

04 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTION

836.485 NHEJ Local 1,494.565066 0.00 0.00 0.00 1,250,181.261.000000

Base 1,494.565066 0.00 0.00 0.00 1,250,181.26
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04 Apr 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-836.485 NHEJ Local 1,494.565066 0.00 0.00 0.00 -1,250,181.261.000000

Base 1,494.565066 0.00 0.00 0.00 -1,250,181.26

04 Apr 2011 05 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTION

836.485 NHEJ Local 1,494.565066 0.00 0.00 0.00 1,250,181.261.000000

Base 1,494.565066 0.00 0.00 0.00 1,250,181.26

29 Apr 2011 USD/BOSSHARE ADJUSTMENT

996.566 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

29 Apr 2011 CANCEL USD/BOSSHARE ADJUSTMENT

-996.566 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

29 Apr 2011 29 Apr 2011 USD/BOSSHARE ADJUSTMENT

160.081 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

123998999 Total

0.00 0.000.00996.566 Local 1,250,181.26

Base 0.00 0.00 0.00 1,250,181.26

COMMON STOCK12477X106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAI INTERNATIONAL INC

910.000 NHHZ Local 20.350000 0.00 1.09 0.36 18,517.051.000000

Base 20.350000 0.00 1.09 0.36 18,517.05

REIT USD.01124830100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCBL + ASSOCIATES PROPERTIES

5,700.000 NHHZ Local 17.610000 0.00 6.84 1.93 100,368.231.000000

Base 17.610000 0.00 6.84 1.93 100,368.23
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COMMON STOCK124857202 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CBS CORP CLASS B NON VOTING

1,330.000 NHHY Local 27.156200 0.00 19.95 0.70 36,097.101.000000

Base 27.156200 0.00 19.95 0.70 36,097.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,060.000 NHHY Local 26.790000 0.00 4.87 2.09 108,760.441.000000

Base 26.790000 0.00 4.87 2.09 108,760.44

124857202 Total

24.82 2.790.005,390.000 Local 144,857.54

Base 0.00 24.82 2.79 144,857.54

COMMON STOCK USD.0112497T101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CB RICHARD ELLIS GROUP INC A

1,620.000 NHEU Local 26.765500 0.00 24.30 0.84 43,334.971.000000

Base 26.765500 0.00 24.30 0.84 43,334.97

COMMON STOCK12503M108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CBOE HOLDINGS INC

910.000 NHHY Local 25.539500 0.00 13.65 0.45 23,226.851.000000

Base 25.539500 0.00 13.65 0.45 23,226.85

COMMON STOCK USD.01125269100 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.CF INDUSTRIES HOLDINGS INC

295.000 NHEU Local 151.540300 0.00 4.42 0.86 44,699.111.000000

Base 151.540300 0.00 4.42 0.86 44,699.11

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

668.000 NHHY Local 140.650000 0.00 0.80 1.81 93,951.591.000000

Base 140.650000 0.00 0.80 1.81 93,951.59

125269100 Total

5.22 2.670.00963.000 Local 138,650.70

Base 0.00 5.22 2.67 138,650.70



Prepared by State StreetPage 1139

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.112541M102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCH ENERGY GROUP INC

200.000 NHHZ Local 52.110000 0.00 0.24 0.21 10,421.551.000000

Base 52.110000 0.00 0.24 0.21 10,421.55

COMMON STOCK USD.112541W209 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.C.H. ROBINSON WORLDWIDE INC

940.000 NHEU Local 79.456100 0.00 14.10 1.44 74,673.191.000000

Base 79.456100 0.00 14.10 1.44 74,673.19

COMMON STOCK USD.25125509109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CIGNA CORP

620.000 NHHY Local 49.534500 0.00 9.30 0.59 30,701.501.000000

Base 49.534500 0.00 9.30 0.59 30,701.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,190.000 NHHY Local 48.420000 0.00 1.42 1.11 57,617.271.000000

Base 48.420000 0.00 1.42 1.11 57,617.27

125509109 Total

10.72 1.700.001,810.000 Local 88,318.77

Base 0.00 10.72 1.70 88,318.77

COMMON STOCK USD.01125581801 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CIT GROUP INC

560.000 NHHY Local 43.301600 0.00 8.40 0.47 24,240.031.000000

Base 43.301600 0.00 8.40 0.47 24,240.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

560.000 NHHY Local 42.270000 0.00 0.67 0.46 23,670.071.000000

Base 42.270000 0.00 0.67 0.46 23,670.07

125581801 Total

9.07 0.930.001,120.000 Local 47,910.10

Base 0.00 9.07 0.93 47,910.10
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COMMON STOCK USD1.12561W105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCLECO CORPORATION

280.000 NHHZ Local 34.360000 0.00 0.34 0.19 9,620.271.000000

Base 34.360000 0.00 0.34 0.19 9,620.27

COMMON STOCK USD.0112562M106 22 Jun 2011 OPEN USD/DTC21 MERGERCKX INC

6,640.000 NHHZ Local 5.500000 0.00 0.00 0.00 36,520.001.000000

Base 5.500000 0.00 0.00 0.00 36,520.00

COMMON STOCK USD.0112572Q105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CME GROUP INC

146.000 NHHY Local 274.410300 0.00 2.19 0.77 40,060.941.000000

Base 274.410300 0.00 2.19 0.77 40,060.94

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

86.000 NHHY Local 280.210000 0.00 0.10 0.47 24,097.491.000000

Base 280.210000 0.00 0.10 0.47 24,097.49

12572Q105 Total

2.29 1.240.00232.000 Local 64,158.43

Base 0.00 2.29 1.24 64,158.43

COMMON STOCK USD.0112612L108 13 Jun 2011 23 Jun 2011 USD/DTC10 MERGERCNA SURETY CORP

2,550.000 NHHZ Local 26.550000 0.00 0.00 0.00 67,702.501.000000

Base 26.550000 0.00 0.00 0.00 67,702.50

COMMON STOCK NPV12618T105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCRA INTERNATIONAL INC

200.000 NHHZ Local 25.590000 0.00 0.24 0.10 5,117.661.000000

Base 25.590000 0.00 0.24 0.10 5,117.66

COMMON STOCK USD.0112621E103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CNO FINANCIAL GROUP INC

570.000 NHHZ Local 7.882000 0.00 8.55 0.09 4,484.101.000000

Base 7.882000 0.00 8.55 0.09 4,484.10
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COMMON STOCK USD1.126408103 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CSX CORP

1,430.000 NHHY Local 74.066200 0.00 21.45 2.04 105,891.181.000000

Base 74.066200 0.00 21.45 2.04 105,891.18

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 75.786000 0.00 13.50 1.31 68,192.591.000000

Base 75.786000 0.00 13.50 1.31 68,192.59

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

81,540.000 NHHY Local 24.990000 0.00 97.84 39.13 2,037,547.631.000000

Base 24.990000 0.00 97.84 39.13 2,037,547.63

126408103 Total

132.79 42.480.0083,870.000 Local 2,211,631.40

Base 0.00 132.79 42.48 2,211,631.40

COMMON STOCK NPV126600105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCVB FINANCIAL CORP

650.000 NHHZ Local 8.790000 0.00 0.78 0.11 5,712.611.000000

Base 8.790000 0.00 0.78 0.11 5,712.61

COMMON STOCK USD.0112662P108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCVR ENERGY INC

4,370.000 NHHZ Local 22.790000 0.00 5.24 1.92 99,585.141.000000

Base 22.790000 0.00 5.24 1.92 99,585.14

COMMON STOCK USD.01126650100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CVS CAREMARK CORP

850.000 NHEU Local 38.071200 0.00 12.75 0.63 32,347.141.000000

Base 38.071200 0.00 12.75 0.63 32,347.14

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,490.000 NHHY Local 38.135900 0.00 52.35 2.56 133,039.381.000000

Base 38.135900 0.00 52.35 2.56 133,039.38



Prepared by State StreetPage 1142

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,650.000 NHEU Local 36.420000 0.00 10.38 6.05 315,016.571.000000

Base 36.420000 0.00 10.38 6.05 315,016.57

126650100 Total

75.48 9.240.0012,990.000 Local 480,403.09

Base 0.00 75.48 9.24 480,403.09

COMMON STOCK USD.112673P105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CA INC

1,790.000 NHEU Local 22.739300 0.00 26.85 0.79 40,675.711.000000

Base 22.739300 0.00 26.85 0.79 40,675.71

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

18,130.000 NHEU Local 21.910000 0.00 21.75 7.63 397,198.921.000000

Base 21.910000 0.00 21.75 7.63 397,198.92

12673P105 Total

48.60 8.420.0019,920.000 Local 437,874.63

Base 0.00 48.60 8.42 437,874.63

COMMON STOCK USD.0112686C109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CABLEVISION SYSTEMS NY GRP A

1,450.000 NHHY Local 34.769800 0.00 21.75 0.97 50,393.491.000000

Base 34.769800 0.00 21.75 0.97 50,393.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

16,400.000 NHHY Local 34.530000 0.00 19.68 10.88 566,261.441.000000

Base 34.530000 0.00 19.68 10.88 566,261.44

12686C109 Total

41.43 11.850.0017,850.000 Local 616,654.93

Base 0.00 41.43 11.85 616,654.93
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COMMON STOCK USD.1127097103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCABOT OIL + GAS CORP

7,880.000 NHHY Local 61.450000 0.00 9.45 9.30 484,207.251.000000

Base 61.450000 0.00 9.45 9.30 484,207.25

COMMON STOCK12709P103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCABOT MICROELECTRONICS CORP

200.000 NHHZ Local 44.270000 0.00 0.24 0.17 8,853.591.000000

Base 44.270000 0.00 0.24 0.17 8,853.59

COMMON STOCK USD.1127190304 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCACI INTERNATIONAL INC  CL A

210.000 NHHZ Local 63.740000 0.00 0.25 0.26 13,384.891.000000

Base 63.740000 0.00 0.25 0.26 13,384.89

COMMON STOCK USD.0112802T101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAL DIVE INTERNATIONAL INC

8,560.000 NHHZ Local 5.360000 0.00 10.27 0.89 45,870.441.000000

Base 5.360000 0.00 10.27 0.89 45,870.44

COMMON STOCK USD.0112811R104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCALAMOS ASSET MANAGEMENT A

300.000 NHHZ Local 13.520000 0.00 0.36 0.08 4,055.561.000000

Base 13.520000 0.00 0.36 0.08 4,055.56

COMMON STOCK USD.01131193104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCALLAWAY GOLF COMPANY

660.000 NHHZ Local 6.150000 0.00 0.79 0.08 4,058.131.000000

Base 6.150000 0.00 0.79 0.08 4,058.13

COMMON STOCK131347304 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCALPINE CORP

10,210.000 NHEU Local 15.720000 0.00 12.25 3.09 160,485.861.000000

Base 15.720000 0.00 12.25 3.09 160,485.86

REIT USD.01133131102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CAMDEN PROPERTY TRUST

400.000 NHHY Local 63.829000 0.00 6.00 0.50 25,525.101.000000

Base 63.829000 0.00 6.00 0.50 25,525.10
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,500.000 NHHY Local 63.760000 0.00 4.20 4.29 223,151.511.000000

Base 63.760000 0.00 4.20 4.29 223,151.51

133131102 Total

10.20 4.790.003,900.000 Local 248,676.61

Base 0.00 10.20 4.79 248,676.61

COMMON STOCK USD.0113342B105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CAMERON INTERNATIONAL CORP

940.000 NHEU Local 48.252600 0.00 14.10 0.88 45,342.461.000000

Base 48.252600 0.00 14.10 0.88 45,342.46

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

530.000 NHHY Local 46.136600 0.00 7.95 0.47 24,443.981.000000

Base 46.136600 0.00 7.95 0.47 24,443.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,850.000 NHHY Local 45.700000 0.00 3.42 2.51 130,239.071.000000

Base 45.700000 0.00 3.42 2.51 130,239.07

13342B105 Total

25.47 3.860.004,320.000 Local 200,025.51

Base 0.00 25.47 3.86 200,025.51

COMMON STOCK134429109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CAMPBELL SOUP CO

720.000 NHHY Local 33.760000 0.00 10.80 0.47 24,295.931.000000

Base 33.760000 0.00 10.80 0.47 24,295.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,800.000 NHHY Local 33.900000 0.00 2.16 1.18 61,016.661.000000

Base 33.900000 0.00 2.16 1.18 61,016.66
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134429109 Total

12.96 1.650.002,520.000 Local 85,312.59

Base 0.00 12.96 1.65 85,312.59

COMMON STOCK USD.0114040H105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CAPITAL ONE FINANCIAL CORP

1,300.000 NHHY Local 51.857700 0.00 19.50 1.30 67,394.211.000000

Base 51.857700 0.00 19.50 1.30 67,394.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHHY Local 49.510000 0.00 1.32 1.05 54,458.631.000000

Base 49.510000 0.00 1.32 1.05 54,458.63

14040H105 Total

20.82 2.350.002,400.000 Local 121,852.84

Base 0.00 20.82 2.35 121,852.84

COMMON STOCK USD.01140475104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCAPITAL SENIOR LIVING CORP

1,300.000 NHHZ Local 8.840000 0.00 1.56 0.23 11,490.211.000000

Base 8.840000 0.00 1.56 0.23 11,490.21

COMMON STOCK USD.0114055X102 17 May 2011 20 May 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCCAPITALSOURCE INC

213,759.000 NHEL Local 6.220700 0.00 4,275.18 25.54 1,325,429.891.000000

Base 6.220700 0.00 4,275.18 25.54 1,325,429.89

COMMON STOCK USD.0114057J101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCAPITOL FEDERAL FINANCIAL IN

181.000 NHEU Local 11.790000 0.00 0.21 0.05 2,133.731.000000

Base 11.790000 0.00 0.21 0.05 2,133.73

REIT USD.0114067E506 23 May 2011 26 May 2011 USD/DTC 0.03RBC CAPITAL MARKETSCAPSTEAD MORTGAGE CORP

7,317.000 NHDY Local 13.079900 0.00 219.51 1.84 95,484.281.000000

Base 13.079900 0.00 219.51 1.84 95,484.28
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24 May 2011 27 May 2011 USD/DTC 0.03RBC CAPITAL MARKETS

25,893.000 NHDY Local 13.070000 0.00 776.79 6.50 337,638.221.000000

Base 13.070000 0.00 776.79 6.50 337,638.22

14067E506 Total

996.30 8.340.0033,210.000 Local 433,122.50

Base 0.00 996.30 8.34 433,122.50

COMMON STOCK NPV14075T107 15 Jun 2011 15 Jun 2011 USD/DTCMERGERCARACO PHARM LABS LTD

1,140.000 NHHZ Local 5.250000 0.00 0.00 0.00 5,985.001.000000

Base 5.250000 0.00 0.00 0.00 5,985.00

COMMON STOCK NPV14149Y108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CARDINAL HEALTH INC

710.000 NHEU Local 44.777300 0.00 10.65 0.62 31,780.611.000000

Base 44.777300 0.00 10.65 0.62 31,780.61

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

550.000 NHHY Local 44.053500 0.00 8.25 0.47 24,220.711.000000

Base 44.053500 0.00 8.25 0.47 24,220.71

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,040.000 NHHY Local 44.000000 0.00 6.04 4.26 221,749.701.000000

Base 44.000000 0.00 6.04 4.26 221,749.70

14149Y108 Total

24.94 5.350.006,300.000 Local 277,751.02

Base 0.00 24.94 5.35 277,751.02

COMMON STOCK USD.01141665109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCAREER EDUCATION CORP

3,800.000 NHEU Local 19.840000 0.00 4.56 1.45 75,385.991.000000

Base 19.840000 0.00 4.56 1.45 75,385.99
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COMMON STOCK USD.5143130102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CARMAX INC

1,270.000 NHEU Local 29.054600 0.00 19.05 0.71 36,879.581.000000

Base 29.054600 0.00 19.05 0.71 36,879.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,600.000 NHEU Local 31.930000 0.00 12.72 6.50 338,438.781.000000

Base 31.930000 0.00 12.72 6.50 338,438.78

143130102 Total

31.77 7.210.0011,870.000 Local 375,318.36

Base 0.00 31.77 7.21 375,318.36

COMMON STOCK USD.03143436400 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCARMIKE CINEMAS INC

640.000 NHHZ Local 6.990000 0.00 0.77 0.09 4,472.741.000000

Base 6.990000 0.00 0.77 0.09 4,472.74

COMMON STOCK USD.01143658300 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CARNIVAL CORP

930.000 NHEU Local 37.714500 0.00 13.95 0.68 35,059.861.000000

Base 37.714500 0.00 13.95 0.68 35,059.86

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

660.000 NHHY Local 37.181800 0.00 9.90 0.48 24,529.611.000000

Base 37.181800 0.00 9.90 0.48 24,529.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,360.000 NHEU Local 37.300000 0.00 11.23 6.71 349,110.061.000000

Base 37.300000 0.00 11.23 6.71 349,110.06

143658300 Total

35.08 7.870.0010,950.000 Local 408,699.53

Base 0.00 35.08 7.87 408,699.53
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COMMON STOCK USD.5147195101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCASCADE CORP

120.000 NHHZ Local 44.010000 0.00 0.14 0.11 5,280.951.000000

Base 44.010000 0.00 0.14 0.11 5,280.95

COMMON STOCK NPV147528103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCASEY S GENERAL STORES INC

3,350.000 NHHZ Local 43.370000 0.00 4.02 2.79 145,282.691.000000

Base 43.370000 0.00 4.02 2.79 145,282.69

COMMON STOCK USD.114754D100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CASH AMERICA INTL INC

100.000 NHHZ Local 46.450000 0.00 1.50 0.09 4,643.411.000000

Base 46.450000 0.00 1.50 0.09 4,643.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 54.070000 0.00 0.24 0.21 10,813.551.000000

Base 54.070000 0.00 0.24 0.21 10,813.55

14754D100 Total

1.74 0.300.00300.000 Local 15,456.96

Base 0.00 1.74 0.30 15,456.96

COMMON STOCK USD.01149150104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CATHAY GENERAL BANCORP

260.000 NHHZ Local 17.631500 0.00 3.90 0.09 4,580.201.000000

Base 17.631500 0.00 3.90 0.09 4,580.20

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

270.000 NHHZ Local 15.770000 0.00 0.32 0.09 4,257.491.000000

Base 15.770000 0.00 0.32 0.09 4,257.49

149150104 Total

4.22 0.180.00530.000 Local 8,837.69

Base 0.00 4.22 0.18 8,837.69
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COMMON STOCK14964U108 18 May 2011 23 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CAVIUM INC

2,290.000 NHDU Local 45.333200 0.00 45.80 2.00 103,765.231.000000

Base 45.333200 0.00 45.80 2.00 103,765.23

COMMON STOCK150870103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CELANESE CORP SERIES A

890.000 NHEU Local 49.124200 0.00 13.35 0.84 43,706.351.000000

Base 49.124200 0.00 13.35 0.84 43,706.35

COMMON STOCK USD.0115100E106 20 Apr 2011 26 Apr 2011 USD/DTC 0.01CANTOR FITZGERALD + CO.CELERA CORP

53,660.000 NHDY Local 8.061900 0.00 536.60 8.31 432,056.641.000000

Base 8.061900 0.00 536.60 8.31 432,056.64

06 May 2011 06 May 2011 USD/DTCTENDER OFFER

199,530.000 NHDY Local 8.000000 0.00 0.00 0.00 1,596,240.001.000000

Base 8.000000 0.00 0.00 0.00 1,596,240.00

18 May 2011 USD/DTCMERGER

10,870.000 NHHZ Local 8.000000 0.00 0.00 0.00 86,960.001.000000

Base 8.000000 0.00 0.00 0.00 86,960.00

18 May 2011 CANCEL USD/DTCMERGER

-10,870.000 NHHZ Local 8.000000 0.00 0.00 0.00 -86,960.001.000000

Base 8.000000 0.00 0.00 0.00 -86,960.00

18 May 2011 17 Jun 2011 USD/DTC30 MERGER

10,870.000 NHHZ Local 8.000000 0.00 0.00 0.00 86,960.001.000000

Base 8.000000 0.00 0.00 0.00 86,960.00

15100E106 Total

536.60 8.310.00264,060.000 Local 2,115,256.64

Base 0.00 536.60 8.31 2,115,256.64
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COMMON STOCK USD.01151020104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCELGENE CORP

15,000.000 NHDJ Local 57.530000 0.00 0.00 0.00 862,950.001.000000

Base 57.530000 0.00 0.00 0.00 862,950.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

13,160.000 NHEU Local 57.456400 0.00 131.60 14.52 755,980.101.000000

Base 57.456400 0.00 131.60 14.52 755,980.10

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,620.000 NHEU Local 58.515800 0.00 39.30 2.95 153,269.151.000000

Base 58.515800 0.00 39.30 2.95 153,269.15

151020104 Total

170.90 17.470.0030,780.000 Local 1,772,199.25

Base 0.00 170.90 17.47 1,772,199.25

COMMON STOCK15135B101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CENTENE CORP

130.000 NHHZ Local 33.047700 0.00 1.95 0.09 4,294.161.000000

Base 33.047700 0.00 1.95 0.09 4,294.16

07 Apr 2011 12 Apr 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

100.000 NHDX Local 33.000000 0.00 2.00 0.07 3,297.931.000000

Base 33.000000 0.00 2.00 0.07 3,297.93

08 Apr 2011 13 Apr 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

3,300.000 NHDX Local 32.093100 0.00 66.00 2.04 105,839.191.000000

Base 32.093100 0.00 66.00 2.04 105,839.19

11 Apr 2011 14 Apr 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

3,300.000 NHDX Local 32.105200 0.00 66.00 2.04 105,879.121.000000

Base 32.105200 0.00 66.00 2.04 105,879.12
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12 Apr 2011 15 Apr 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

4,950.000 NHDX Local 32.096600 0.00 99.00 3.06 158,776.111.000000

Base 32.096600 0.00 99.00 3.06 158,776.11

13 Apr 2011 18 Apr 2011 USD/DTC 0.01WEEDEN + CO.

1,850.000 NHDX Local 32.122200 0.00 18.50 1.15 59,406.421.000000

Base 32.122200 0.00 18.50 1.15 59,406.42

27 May 2011 02 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDX Local 34.772000 0.00 42.00 0.94 48,637.861.000000

Base 34.772000 0.00 42.00 0.94 48,637.86

31 May 2011 03 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDX Local 34.800300 0.00 84.00 1.88 97,354.961.000000

Base 34.800300 0.00 84.00 1.88 97,354.96

01 Jun 2011 06 Jun 2011 USD/DTC 0.03IVY SECURITIES, INC.

1,700.000 NHDX Local 34.497600 0.00 51.00 1.13 58,593.791.000000

Base 34.497600 0.00 51.00 1.13 58,593.79

01 Jun 2011 06 Jun 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

9,650.000 NHDX Local 34.000000 0.00 289.50 6.30 327,804.201.000000

Base 34.000000 0.00 289.50 6.30 327,804.20

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

4,450.000 NHHZ Local 33.850000 0.00 5.34 2.90 150,624.261.000000

Base 33.850000 0.00 5.34 2.90 150,624.26

15135B101 Total

725.29 21.600.0033,630.000 Local 1,120,508.00

Base 0.00 725.29 21.60 1,120,508.00
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COMMON STOCK USD.0115189T107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CENTERPOINT ENERGY INC

1,300.000 NHHY Local 19.227400 0.00 19.50 0.48 24,975.641.000000

Base 19.227400 0.00 19.50 0.48 24,975.64

COMMON STOCK USD.01153435102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCENTRAL EURO DISTRIBUTION CP

4,940.000 NHHY Local 11.140000 0.00 5.92 1.06 55,024.621.000000

Base 11.140000 0.00 5.92 1.06 55,024.62

COMMON STOCK USD.01153527205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTRAL GARDEN AND PET CO A

1,120.000 NHHZ Local 9.600000 0.00 1.34 0.21 10,750.451.000000

Base 9.600000 0.00 1.34 0.21 10,750.45

COMMON STOCK USD6.155771108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTRAL VERMONT PUBLIC SERV

120.000 NHHZ Local 35.730000 0.00 0.14 0.09 4,287.371.000000

Base 35.730000 0.00 0.14 0.09 4,287.37

COMMON STOCK USD.01156431108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCENTURY ALUMINUM COMPANY

2,100.000 NHHZ Local 14.220000 0.00 2.52 0.58 29,858.901.000000

Base 14.220000 0.00 2.52 0.58 29,858.90

COMMON STOCK USD1.156700106 07 Apr 2011 07 Apr 2011 USD/DTCSALE OF FRACTIONAL SCENTURYLINK INC

0.029 NHDM Local 40.000000 0.00 0.00 0.00 1.161.000000

Base 40.000000 0.00 0.00 0.00 1.16

07 Apr 2011 07 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.560 NHHY Local 40.107142 0.00 0.00 0.00 22.461.000000

Base 40.107142 0.00 0.00 0.00 22.46

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHHY Local 41.422600 0.00 25.50 1.36 70,391.561.000000

Base 41.422600 0.00 25.50 1.36 70,391.56
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

830.000 NHHY Local 39.160000 0.00 0.99 0.63 32,501.181.000000

Base 39.160000 0.00 0.99 0.63 32,501.18

156700106 Total

26.49 1.990.002,530.589 Local 102,916.36

Base 0.00 26.49 1.99 102,916.36

COMMON STOCK USD.01156708109 11 May 2011 16 May 2011 USD/DTC 0.01UBS SECURITIES LLCCEPHALON INC

2,800.000 NHDF Local 79.795200 0.00 19.60 4.29 223,402.671.000000

Base 79.795200 0.00 19.60 4.29 223,402.67

12 May 2011 17 May 2011 USD/DTC 0.01UBS SECURITIES LLC

5,733.000 NHDF Local 79.852200 0.00 40.13 8.79 457,743.741.000000

Base 79.852200 0.00 40.13 8.79 457,743.74

13 May 2011 18 May 2011 USD/DTC 0.01UBS SECURITIES LLC

1,100.000 NHDF Local 79.802200 0.00 7.70 1.69 87,773.031.000000

Base 79.802200 0.00 7.70 1.69 87,773.03

16 May 2011 19 May 2011 USD/DTC 0.01UBS SECURITIES LLC

2,800.000 NHDF Local 79.802100 0.00 19.60 4.30 223,421.981.000000

Base 79.802100 0.00 19.60 4.30 223,421.98

17 May 2011 20 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 79.703300 0.00 10.50 2.15 111,571.971.000000

Base 79.703300 0.00 10.50 2.15 111,571.97

18 May 2011 23 May 2011 USD/DTC 0.01UBS SECURITIES LLC

500.000 NHDF Local 79.704200 0.00 3.50 0.77 39,847.831.000000

Base 79.704200 0.00 3.50 0.77 39,847.83
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19 May 2011 24 May 2011 USD/DTC 0.01UBS SECURITIES LLC

4,400.000 NHDF Local 79.700100 0.00 30.80 6.74 350,642.901.000000

Base 79.700100 0.00 30.80 6.74 350,642.90

20 May 2011 25 May 2011 USD/DTC 0.01UBS SECURITIES LLC

1,900.000 NHDF Local 79.730000 0.00 13.30 2.91 151,470.791.000000

Base 79.730000 0.00 13.30 2.91 151,470.79

23 May 2011 26 May 2011 USD/DTC 0.01UBS SECURITIES LLC

2,400.000 NHDF Local 79.702200 0.00 16.80 3.68 191,264.801.000000

Base 79.702200 0.00 16.80 3.68 191,264.80

24 May 2011 27 May 2011 USD/DTC 0.01UBS SECURITIES LLC

1,200.000 NHDF Local 79.703300 0.00 8.40 1.84 95,633.721.000000

Base 79.703300 0.00 8.40 1.84 95,633.72

25 May 2011 31 May 2011 USD/DTC 0.01UBS SECURITIES LLC

1,800.000 NHDF Local 79.709300 0.00 12.60 2.76 143,461.381.000000

Base 79.709300 0.00 12.60 2.76 143,461.38

26 May 2011 01 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

3,000.000 NHDF Local 79.739500 0.00 21.00 4.60 239,192.901.000000

Base 79.739500 0.00 21.00 4.60 239,192.90

27 May 2011 02 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

900.000 NHDF Local 79.742100 0.00 6.30 1.38 71,760.211.000000

Base 79.742100 0.00 6.30 1.38 71,760.21

31 May 2011 03 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

200.000 NHDF Local 79.780700 0.00 1.40 0.31 15,954.431.000000

Base 79.780700 0.00 1.40 0.31 15,954.43

01 Jun 2011 06 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

2,200.000 NHDF Local 79.711500 0.00 15.40 3.37 175,346.531.000000

Base 79.711500 0.00 15.40 3.37 175,346.53
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02 Jun 2011 07 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

2,400.000 NHDF Local 79.708900 0.00 16.80 3.68 191,280.881.000000

Base 79.708900 0.00 16.80 3.68 191,280.88

03 Jun 2011 08 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

1,500.000 NHDF Local 79.715200 0.00 10.50 2.30 119,560.001.000000

Base 79.715200 0.00 10.50 2.30 119,560.00

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHHY Local 79.724000 0.00 4.65 0.48 24,709.311.000000

Base 79.724000 0.00 4.65 0.48 24,709.31

06 Jun 2011 09 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

1,600.000 NHDF Local 79.703100 0.00 11.20 2.45 127,511.311.000000

Base 79.703100 0.00 11.20 2.45 127,511.31

07 Jun 2011 10 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

1,700.000 NHDF Local 79.707200 0.00 11.90 2.61 135,487.731.000000

Base 79.707200 0.00 11.90 2.61 135,487.73

08 Jun 2011 13 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

2,900.000 NHDF Local 79.683900 0.00 20.30 4.44 231,058.571.000000

Base 79.683900 0.00 20.30 4.44 231,058.57

09 Jun 2011 14 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

1,400.000 NHDF Local 79.726800 0.00 9.80 2.15 111,605.571.000000

Base 79.726800 0.00 9.80 2.15 111,605.57

10 Jun 2011 15 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

1,900.000 NHDF Local 79.694000 0.00 13.30 2.91 151,402.391.000000

Base 79.694000 0.00 13.30 2.91 151,402.39

13 Jun 2011 16 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

4,400.000 NHDF Local 79.718700 0.00 30.80 6.74 350,724.741.000000

Base 79.718700 0.00 30.80 6.74 350,724.74
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14 Jun 2011 17 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

3,200.000 NHDF Local 79.812900 0.00 22.40 4.91 255,373.971.000000

Base 79.812900 0.00 22.40 4.91 255,373.97

15 Jun 2011 20 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

3,089.000 NHDF Local 79.857700 0.00 21.62 4.74 246,654.081.000000

Base 79.857700 0.00 21.62 4.74 246,654.08

156708109 Total

400.30 86.990.0056,732.000 Local 4,523,857.43

Base 0.00 400.30 86.99 4,523,857.43

COMMON STOCK USD.01156710105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCERADYNE INC

260.000 NHHZ Local 36.720000 0.00 0.31 0.19 9,546.701.000000

Base 36.720000 0.00 0.31 0.19 9,546.70

COMMON STOCK USD.01156782104 12 May 2011 17 May 2011 USD/DTC 0.02LIQUIDNETINCCERNER CORP

2,784.000 NHDU Local 119.317600 0.00 48.44 6.38 332,125.381.000000

Base 119.317600 0.00 48.44 6.38 332,125.38

12 May 2011 17 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,935.000 NHDU Local 119.355500 0.00 29.68 13.61 708,331.601.000000

Base 119.355500 0.00 29.68 13.61 708,331.60

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

391.000 NHEU Local 119.991900 0.00 5.86 0.91 46,910.061.000000

Base 119.991900 0.00 5.86 0.91 46,910.06

156782104 Total

83.98 20.900.009,110.000 Local 1,087,367.04

Base 0.00 83.98 20.90 1,087,367.04
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COMMON STOCK157210105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCEVA INC

200.000 NHHZ Local 29.610000 0.00 0.24 0.12 5,921.641.000000

Base 29.610000 0.00 0.24 0.12 5,921.64

COMMON STOCK USD.01159864107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CHARLES RIVER LABORATORIES

600.000 NHHY Local 37.824300 0.00 9.00 0.44 22,685.141.000000

Base 37.824300 0.00 9.00 0.44 22,685.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,730.000 NHHY Local 39.290000 0.00 3.27 2.06 107,256.371.000000

Base 39.290000 0.00 3.27 2.06 107,256.37

159864107 Total

12.27 2.500.003,330.000 Local 129,941.51

Base 0.00 12.27 2.50 129,941.51

COMMON STOCK USD.1161133103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHARMING SHOPPES

1,000.000 NHHZ Local 3.940000 0.00 1.20 0.08 3,938.721.000000

Base 3.940000 0.00 1.20 0.08 3,938.72

COMMON STOCK USD.0116115Q308 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CHART INDUSTRIES INC

80.000 NHHZ Local 53.960000 0.00 1.20 0.09 4,315.511.000000

Base 53.960000 0.00 1.20 0.09 4,315.51

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

4,050.000 NHHZ Local 49.900000 0.00 4.86 3.89 202,086.251.000000

Base 49.900000 0.00 4.86 3.89 202,086.25

16115Q308 Total

6.06 3.980.004,130.000 Local 206,401.76

Base 0.00 6.06 3.98 206,401.76
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COMMON STOCK16411R208 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHENIERE ENERGY INC

5,270.000 NHHZ Local 8.040000 0.00 6.32 0.82 42,363.661.000000

Base 8.040000 0.00 6.32 0.82 42,363.66

COMMON STOCK USD.01165167107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CHESAPEAKE ENERGY CORP

1,900.000 NHHY Local 30.312800 0.00 28.50 1.11 57,564.711.000000

Base 30.312800 0.00 28.50 1.11 57,564.71

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,300.000 NHHY Local 28.010000 0.00 1.56 0.70 36,410.741.000000

Base 28.010000 0.00 1.56 0.70 36,410.74

165167107 Total

30.06 1.810.003,200.000 Local 93,975.45

Base 0.00 30.06 1.81 93,975.45

COMMON STOCK165303108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHESAPEAKE UTILITIES CORP

110.000 NHHZ Local 39.730000 0.00 0.13 0.09 4,370.081.000000

Base 39.730000 0.00 0.13 0.09 4,370.08

COMMON STOCK USD.75166764100 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CHEVRON CORP

1,444.000 NHDM Local 102.030500 0.00 21.66 2.83 147,307.551.000000

Base 102.030500 0.00 21.66 2.83 147,307.55

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

606.000 NHEU Local 103.086400 0.00 9.09 1.20 62,460.071.000000

Base 103.086400 0.00 9.09 1.20 62,460.07

03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,493.000 NHHY Local 100.778000 0.00 82.39 10.63 553,480.531.000000

Base 100.778000 0.00 82.39 10.63 553,480.53
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,700.000 NHHY Local 97.900000 0.00 6.84 10.72 558,012.441.000000

Base 97.900000 0.00 6.84 10.72 558,012.44

166764100 Total

119.98 25.380.0013,243.000 Local 1,321,260.59

Base 0.00 119.98 25.38 1,321,260.59

NY REG SHRS EUR.01167250109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCHICAGO BRIDGE + IRON NY SHR

1,400.000 NHHY Local 34.850000 0.00 1.68 0.94 48,787.381.000000

Base 34.850000 0.00 1.68 0.94 48,787.38

COMMON STOCK USD.01168615102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCHICO S FAS INC

4,400.000 NHEU Local 15.020000 0.00 5.28 1.27 66,081.451.000000

Base 15.020000 0.00 5.28 1.27 66,081.45

COMMON STOCK USD.01169467107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHINDEX INTERNATIONAL INC

330.000 NHHZ Local 12.580000 0.00 0.40 0.08 4,150.921.000000

Base 12.580000 0.00 0.40 0.08 4,150.92

COMMON STOCK USD.01169656105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CHIPOTLE MEXICAN GRILL INC

180.000 NHEU Local 288.885600 0.00 2.70 1.00 51,995.711.000000

Base 288.885600 0.00 2.70 1.00 51,995.71

COMMON STOCK USD.01169905106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCHOICE HOTELS INTL INC

490.000 NHEU Local 32.600000 0.00 0.58 0.31 15,973.111.000000

Base 32.600000 0.00 0.58 0.31 15,973.11

COMMON STOCK USD.01170032809 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHIQUITA BRANDS INTL

350.000 NHHZ Local 12.150000 0.00 0.42 0.09 4,251.991.000000

Base 12.150000 0.00 0.42 0.09 4,251.99
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COMMON STOCK USD1.171232101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CHUBB CORP

880.000 NHHY Local 65.000800 0.00 13.20 1.10 57,186.401.000000

Base 65.000800 0.00 13.20 1.10 57,186.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,720.000 NHHY Local 60.930000 0.00 2.06 2.02 104,795.521.000000

Base 60.930000 0.00 2.06 2.02 104,795.52

171232101 Total

15.26 3.120.002,600.000 Local 161,981.92

Base 0.00 15.26 3.12 161,981.92

COMMON STOCK USD1.171340102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CHURCH + DWIGHT CO INC

400.000 NHEU Local 81.347500 0.00 6.00 0.63 32,532.371.000000

Base 81.347500 0.00 6.00 0.63 32,532.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,290.000 NHEU Local 40.350000 0.00 3.94 2.55 132,745.011.000000

Base 40.350000 0.00 3.94 2.55 132,745.01

171340102 Total

9.94 3.180.003,690.000 Local 165,277.38

Base 0.00 9.94 3.18 165,277.38

COMMON STOCK NPV171484108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCHURCHILL DOWNS INC

120.000 NHHZ Local 42.950000 0.00 0.14 0.10 5,153.761.000000

Base 42.950000 0.00 0.14 0.10 5,153.76

COMMON STOCK USD.01171798101 19 Apr 2011 25 Apr 2011 USD/DTC 0.02PERSHING LLCCIMAREX ENERGY CO

550.000 NHEY Local 104.724800 0.00 11.00 1.11 57,586.531.000000

Base 104.724800 0.00 11.00 1.11 57,586.53
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01 Jun 2011 06 Jun 2011 USD/DTC 0.02PERSHING LLC

1,050.000 NHEY Local 93.686505 0.00 21.00 1.89 98,347.941.000000

Base 93.686505 0.00 21.00 1.89 98,347.94

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHEU Local 90.052900 0.00 7.20 0.83 43,217.361.000000

Base 90.052900 0.00 7.20 0.83 43,217.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,500.000 NHEU Local 83.950000 0.00 4.20 5.65 293,815.151.000000

Base 83.950000 0.00 4.20 5.65 293,815.15

171798101 Total

43.40 9.480.005,580.000 Local 492,966.98

Base 0.00 43.40 9.48 492,966.98

COMMON STOCK USD.01171871106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCINCINNATI BELL INC

1,430.000 NHHZ Local 3.100000 0.00 1.72 0.09 4,431.191.000000

Base 3.100000 0.00 1.72 0.09 4,431.19

COMMON STOCK USD2.172062101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCINCINNATI FINANCIAL CORP

850.000 NHHY Local 28.130000 0.00 1.02 0.46 23,909.021.000000

Base 28.130000 0.00 1.02 0.46 23,909.02

COMMON STOCK17243V102 20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSCINEMARK HOLDINGS INC

55,033.000 NHEL Local 19.640900 0.00 1,100.66 20.76 1,079,776.231.000000

Base 19.640900 0.00 1,100.66 20.76 1,079,776.23

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

7,020.000 NHHZ Local 20.030000 0.00 8.42 2.70 140,599.481.000000

Base 20.030000 0.00 8.42 2.70 140,599.48
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27 Jun 2011 30 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

4,620.000 NHHO Local 19.979500 0.00 138.60 1.78 92,164.911.000000

Base 19.979500 0.00 138.60 1.78 92,164.91

28 Jun 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

7,390.000 NHHO Local 20.137300 0.00 221.70 2.86 148,590.091.000000

Base 20.137300 0.00 221.70 2.86 148,590.09

30 Jun 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

8,527.000 NHHO Local 20.692300 0.00 255.81 3.39 176,184.041.000000

Base 20.692300 0.00 255.81 3.39 176,184.04

17243V102 Total

1,725.19 31.490.0082,590.000 Local 1,637,314.75

Base 0.00 1,725.19 31.49 1,637,314.75

COMMON STOCK USD.0117273K109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCIRCOR INTERNATIONAL INC

1,440.000 NHHZ Local 40.130000 0.00 1.73 1.11 57,784.361.000000

Base 40.130000 0.00 1.73 1.11 57,784.36

COMMON STOCK17275R102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CISCO SYSTEMS INC

32,380.000 NHEU Local 16.286300 0.00 485.70 10.13 526,854.561.000000

Base 16.286300 0.00 485.70 10.13 526,854.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

326,919.000 NHEU Local 14.930000 0.00 392.30 93.72 4,880,414.651.000000

Base 14.930000 0.00 392.30 93.72 4,880,414.65

17275R102 Total

878.00 103.850.00359,299.000 Local 5,407,269.21

Base 0.00 878.00 103.85 5,407,269.21
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COMMON STOCK NPV172908105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCINTAS CORP

1,120.000 NHHY Local 31.750000 0.00 1.34 0.69 35,557.971.000000

Base 31.750000 0.00 1.34 0.69 35,557.97

COMMON STOCK USD.01172967101 09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASHCITIGROUP INC

2,209,900.000 NHDF Local 9.896427 0.00 0.00 0.00 21,870,115.641.000000

Base 9.896427 0.00 0.00 0.00 21,870,115.64

09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASH

1,579,737.000 NHDM Local 7.728511 0.00 0.00 0.00 12,209,015.831.000000

Base 7.728511 0.00 0.00 0.00 12,209,015.83

09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASH

34,500.000 NHEY Local 3.908900 0.00 0.00 0.00 134,857.051.000000

Base 3.908900 0.00 0.00 0.00 134,857.05

09 May 2011 09 May 2011 USD/DTCREVERSE SPLIT NON CASH

1,611,800.000 NHHY Local 3.620636 0.00 0.00 0.00 5,835,741.651.000000

Base 3.620636 0.00 0.00 0.00 5,835,741.65

172967101 Total

0.00 0.000.005,435,937.000 Local 40,049,730.17

Base 0.00 0.00 0.00 40,049,730.17

COMMON STOCK USD.01172967424 13 May 2011 13 May 2011 USD/DTCSALE OF FRACTIONAL SCITIGROUP INC

0.700 NHDM Local 42.042857 0.00 0.00 0.00 29.431.000000

Base 42.042857 0.00 0.00 0.00 29.43

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,110.000 NHHY Local 40.026800 0.00 91.65 4.70 244,467.401.000000

Base 40.026800 0.00 91.65 4.70 244,467.40
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172967424 Total

91.65 4.700.006,110.700 Local 244,496.83

Base 0.00 91.65 4.70 244,496.83

COMMON STOCK NPV174420109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CITIZENS REPUBLIC BANCORP IN

4,820.000 NHHZ Local 0.918600 0.00 72.30 0.09 4,355.261.000000

Base 0.918600 0.00 72.30 0.09 4,355.26

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

56,360.000 NHHZ Local 0.646700 0.00 67.63 0.70 36,379.681.000000

Base 0.646700 0.00 67.63 0.70 36,379.68

174420109 Total

139.93 0.790.0061,180.000 Local 40,734.94

Base 0.00 139.93 0.79 40,734.94

COMMON STOCK177376100 12 Apr 2011 15 Apr 2011 USD/DTC 0.04MR BEAL &COMPANYCITRIX SYSTEMS INC

23,200.000 NHDG Local 73.672700 0.00 812.00 32.82 1,708,361.821.000000

Base 73.672700 0.00 812.00 32.82 1,708,361.82

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,060.000 NHEU Local 84.264900 0.00 15.90 1.72 89,303.171.000000

Base 84.264900 0.00 15.90 1.72 89,303.17

177376100 Total

827.90 34.540.0024,260.000 Local 1,797,664.99

Base 0.00 827.90 34.54 1,797,664.99

COMMON STOCK USD2.5177835105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCITY HOLDING CO

180.000 NHHZ Local 31.450000 0.00 0.22 0.11 5,660.671.000000

Base 31.450000 0.00 0.22 0.11 5,660.67
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COMMON STOCK USD1.179895107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCLARCOR INC

120.000 NHHZ Local 45.380000 0.00 0.14 0.11 5,445.351.000000

Base 45.380000 0.00 0.14 0.11 5,445.35

COMMON STOCK18683K101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CLIFFS NATURAL RESOURCES INC

770.000 NHEU Local 88.135500 0.00 11.55 1.31 67,851.481.000000

Base 88.135500 0.00 11.55 1.31 67,851.48

COMMON STOCK USD.0118712Q103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCLIFTON SAVINGS BANCORP INC

400.000 NHHZ Local 10.990000 0.00 0.48 0.09 4,395.431.000000

Base 10.990000 0.00 0.48 0.09 4,395.43

COMMON STOCK USD1.189054109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CLOROX COMPANY

760.000 NHEU Local 69.321600 0.00 11.40 1.02 52,672.001.000000

Base 69.321600 0.00 11.40 1.02 52,672.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,140.000 NHEU Local 66.290000 0.00 8.56 9.09 473,292.951.000000

Base 66.290000 0.00 8.56 9.09 473,292.95

189054109 Total

19.96 10.110.007,900.000 Local 525,964.95

Base 0.00 19.96 10.11 525,964.95

COMMON STOCK USD.0118911Q102 12 Apr 2011 15 Apr 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCCLOUD PEAK ENERGY INC

5,230.000 NHHO Local 21.507600 0.00 156.90 2.16 112,325.691.000000

Base 21.507600 0.00 156.90 2.16 112,325.69

20 Apr 2011 26 Apr 2011 USD/DTC 0.03MR BEAL &COMPANY

25,600.000 NHHO Local 19.605000 0.00 768.00 9.64 501,110.361.000000

Base 19.605000 0.00 768.00 9.64 501,110.36
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18911Q102 Total

924.90 11.800.0030,830.000 Local 613,436.05

Base 0.00 924.90 11.80 613,436.05

COMMON STOCK USD.01189754104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOACH INC

10,000.000 NHDJ Local 52.040000 0.00 0.00 0.00 520,400.001.000000

Base 52.040000 0.00 0.00 0.00 520,400.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,750.000 NHEU Local 52.693800 0.00 87.50 8.86 460,974.391.000000

Base 52.693800 0.00 87.50 8.86 460,974.39

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,730.000 NHEU Local 62.797900 0.00 25.95 2.09 108,612.331.000000

Base 62.797900 0.00 25.95 2.09 108,612.33

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 58.660000 0.00 0.36 0.34 17,597.301.000000

Base 58.660000 0.00 0.36 0.34 17,597.30

189754104 Total

113.81 11.290.0020,780.000 Local 1,107,584.02

Base 0.00 113.81 11.29 1,107,584.02

COMMON STOCK USD.0119075F106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOBALT INTERNATIONAL ENERGY

6,310.000 NHHY Local 13.180000 0.00 7.57 1.60 83,156.631.000000

Base 13.180000 0.00 7.57 1.60 83,156.63

COMMON STOCK USD.25191216100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.COCA COLA CO/THE

1,130.000 NHDM Local 67.705900 0.00 16.95 1.47 76,489.251.000000

Base 67.705900 0.00 16.95 1.47 76,489.25
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

8,900.000 NHEU Local 66.623700 0.00 133.50 11.39 592,806.041.000000

Base 66.623700 0.00 133.50 11.39 592,806.04

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,380.000 NHHY Local 65.408500 0.00 20.70 1.74 90,241.291.000000

Base 65.408500 0.00 20.70 1.74 90,241.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

39,380.000 NHHY Local 64.930000 0.00 47.25 49.10 2,556,847.051.000000

Base 64.930000 0.00 47.25 49.10 2,556,847.05

191216100 Total

218.40 63.700.0050,790.000 Local 3,316,383.63

Base 0.00 218.40 63.70 3,316,383.63

COMMON STOCK USD1.19122T109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COCA COLA ENTERPRISES

1,180.000 NHEU Local 28.513200 0.00 17.70 0.65 33,627.231.000000

Base 28.513200 0.00 17.70 0.65 33,627.23

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,550.000 NHHY Local 28.340000 0.00 5.46 2.48 128,939.061.000000

Base 28.340000 0.00 5.46 2.48 128,939.06

19122T109 Total

23.16 3.130.005,730.000 Local 162,566.29

Base 0.00 23.16 3.13 162,566.29

COMMON STOCK USD.01192108504 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOEUR D ALENE MINES CORP

400.000 NHHZ Local 23.390000 0.00 0.48 0.18 9,355.341.000000

Base 23.390000 0.00 0.48 0.18 9,355.34
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REIT USD.0119238U107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOGDELL SPENCER INC

1,700.000 NHHZ Local 5.880000 0.00 2.04 0.20 9,993.761.000000

Base 5.880000 0.00 2.04 0.20 9,993.76

COMMON STOCK192422103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOGNEX CORP

150.000 NHHZ Local 33.690000 0.00 0.18 0.10 5,053.221.000000

Base 33.690000 0.00 0.18 0.10 5,053.22

COMMON STOCK USD.01192446102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COGNIZANT TECH SOLUTIONS A

1,700.000 NHEU Local 75.034000 0.00 25.50 2.45 127,529.851.000000

Base 75.034000 0.00 25.50 2.45 127,529.85

COMMON STOCK USD.01192479103 25 May 2011 31 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCOHERENT INC

1,060.000 NHHO Local 54.214300 0.00 42.40 1.11 57,423.651.000000

Base 54.214300 0.00 42.40 1.11 57,423.65

26 May 2011 01 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,490.000 NHHO Local 53.693400 0.00 99.60 2.57 133,594.401.000000

Base 53.693400 0.00 99.60 2.57 133,594.40

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

150.000 NHHZ Local 51.830000 0.00 0.18 0.15 7,774.171.000000

Base 51.830000 0.00 0.18 0.15 7,774.17

192479103 Total

142.18 3.830.003,700.000 Local 198,792.22

Base 0.00 142.18 3.83 198,792.22

COMMON STOCK USD.0119247A100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOHEN + STEERS INC

100.000 NHHZ Local 31.540000 0.00 0.12 0.07 3,153.811.000000

Base 31.540000 0.00 0.12 0.07 3,153.81
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COMMON STOCK USD1.194162103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COLGATE PALMOLIVE CO

2,330.000 NHEU Local 85.099100 0.00 34.95 3.81 198,242.141.000000

Base 85.099100 0.00 34.95 3.81 198,242.14

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHHY Local 84.324000 0.00 4.35 0.47 24,449.141.000000

Base 84.324000 0.00 4.35 0.47 24,449.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,380.000 NHHY Local 85.460000 0.00 2.85 3.91 203,388.041.000000

Base 85.460000 0.00 2.85 3.91 203,388.04

194162103 Total

42.15 8.190.005,000.000 Local 426,079.32

Base 0.00 42.15 8.19 426,079.32

COMMON STOCK USD.0119421W100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.COLLECTIVE BRANDS INC

200.000 NHHZ Local 22.450000 0.00 3.00 0.09 4,486.911.000000

Base 22.450000 0.00 3.00 0.09 4,486.91

REIT USD.0119624R106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOLONY FINANCIAL INC

200.000 NHHZ Local 18.300000 0.00 0.24 0.08 3,659.681.000000

Base 18.300000 0.00 0.24 0.08 3,659.68

COMMON STOCK NPV197236102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.COLUMBIA BANKING SYSTEM INC

230.000 NHHZ Local 19.787000 0.00 3.45 0.09 4,547.471.000000

Base 19.787000 0.00 3.45 0.09 4,547.47

COMMON STOCK NPV198516106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOLUMBIA SPORTSWEAR CO

1,100.000 NHHZ Local 61.620000 0.00 1.32 1.31 67,779.371.000000

Base 61.620000 0.00 1.32 1.31 67,779.37
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COMMON STOCK USD.01199333105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOLUMBUS MCKINNON CORP/NY

2,210.000 NHHZ Local 17.000000 0.00 2.65 0.73 37,566.621.000000

Base 17.000000 0.00 2.65 0.73 37,566.62

COMMON STOCK USD.01199908104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMFORT SYSTEMS USA INC

390.000 NHHZ Local 10.400000 0.00 0.47 0.08 4,055.451.000000

Base 10.400000 0.00 0.47 0.08 4,055.45

COMMON STOCK USD1.20030N101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COMCAST CORP CLASS A

8,130.000 NHHY Local 24.332400 0.00 121.95 3.80 197,696.661.000000

Base 24.332400 0.00 121.95 3.80 197,696.66

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

96,860.000 NHHY Local 23.580000 0.00 116.23 43.86 2,283,798.711.000000

Base 23.580000 0.00 116.23 43.86 2,283,798.71

20030N101 Total

238.18 47.660.00104,990.000 Local 2,481,495.37

Base 0.00 238.18 47.66 2,481,495.37

COMMON STOCK USD5.200340107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COMERICA INC

710.000 NHHY Local 34.455500 0.00 10.65 0.47 24,452.291.000000

Base 34.455500 0.00 10.65 0.47 24,452.29

COMMON STOCK USD5.200525103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOMMERCE BANCSHARES INC

580.000 NHHY Local 41.220000 0.00 0.69 0.46 23,906.451.000000

Base 41.220000 0.00 0.69 0.46 23,906.45

COMMON STOCK USD.01202608105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMMERCIAL VEHICLE GROUP INC

3,530.000 NHHZ Local 13.320000 0.00 4.24 0.91 47,014.451.000000

Base 13.320000 0.00 4.24 0.91 47,014.45
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REIT USD.01203233101 01 Apr 2011 06 Apr 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESCOMMONWEALTH REIT

3,640.000 NHHO Local 25.799400 0.00 72.80 1.81 93,835.211.000000

Base 25.799400 0.00 72.80 1.81 93,835.21

COMMON STOCK USD1.203607106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.COMMUNITY BANK SYSTEM INC

180.000 NHHZ Local 24.685600 0.00 2.70 0.09 4,440.621.000000

Base 24.685600 0.00 2.70 0.09 4,440.62

COMMON STOCK USD.01203668108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOMMUNITY HEALTH SYSTEMS INC

4,140.000 NHEU Local 24.270000 0.00 4.96 1.93 100,470.911.000000

Base 24.270000 0.00 4.96 1.93 100,470.91

COMMON STOCK USD5.204149108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMMUNITY TRUST BANCORP INC

150.000 NHHZ Local 26.980000 0.00 0.18 0.08 4,046.741.000000

Base 26.980000 0.00 0.18 0.08 4,046.74

COMMON STOCK USD.01204166102 20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCCOMMVAULT SYSTEMS INC

11,386.000 NHEL Local 39.741800 0.00 227.72 8.69 452,263.721.000000

Base 39.741800 0.00 227.72 8.69 452,263.72

COMMON STOCK USD.0120453E109 06 Jun 2011 09 Jun 2011 USD/DTC 0.04SEI FINANCIAL SER COCOMPLETE PRODUCTION SERVICES

1,110.000 NHHO Local 32.140200 0.00 44.40 0.69 35,630.531.000000

Base 32.140200 0.00 44.40 0.69 35,630.53

07 Jun 2011 10 Jun 2011 USD/DTC 0.04SEI FINANCIAL SER CO

1,420.000 NHHO Local 32.013100 0.00 56.80 0.88 45,400.921.000000

Base 32.013100 0.00 56.80 0.88 45,400.92

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

11,060.000 NHHZ Local 30.220000 0.00 13.27 6.42 334,213.511.000000

Base 30.220000 0.00 13.27 6.42 334,213.51
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20453E109 Total

114.47 7.990.0013,590.000 Local 415,244.96

Base 0.00 114.47 7.99 415,244.96

COMMON STOCK NPV20478T107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOMPUCREDIT HOLDINGS CORP

1,460.000 NHHZ Local 2.600000 0.00 1.75 0.08 3,794.171.000000

Base 2.600000 0.00 1.75 0.08 3,794.17

COMMON STOCK USD1.205363104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOMPUTER SCIENCES CORP

710.000 NHHY Local 37.090000 0.00 0.85 0.51 26,332.541.000000

Base 37.090000 0.00 0.85 0.51 26,332.54

COMMON STOCK USD.01205638109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COMPUWARE CORP

2,500.000 NHHY Local 9.785200 0.00 37.50 0.47 24,425.031.000000

Base 9.785200 0.00 37.50 0.47 24,425.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,500.000 NHHY Local 9.400000 0.00 3.00 0.46 23,496.541.000000

Base 9.400000 0.00 3.00 0.46 23,496.54

205638109 Total

40.50 0.930.005,000.000 Local 47,921.57

Base 0.00 40.50 0.93 47,921.57

COMMON STOCK USD.5205768203 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COMSTOCK RESOURCES INC

900.000 NHHY Local 28.883000 0.00 13.50 0.50 25,980.701.000000

Base 28.883000 0.00 13.50 0.50 25,980.70

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,160.000 NHHY Local 27.330000 0.00 3.79 1.66 86,357.351.000000

Base 27.330000 0.00 3.79 1.66 86,357.35
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205768203 Total

17.29 2.160.004,060.000 Local 112,338.05

Base 0.00 17.29 2.16 112,338.05

COMMON STOCK USD.1205826209 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.COMTECH TELECOMMUNICATIONS

200.000 NHHZ Local 29.125000 0.00 3.00 0.12 5,821.881.000000

Base 29.125000 0.00 3.00 0.12 5,821.88

COMMON STOCK USD5.205887102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CONAGRA FOODS INC

2,250.000 NHHY Local 24.947600 0.00 33.75 1.08 56,097.271.000000

Base 24.947600 0.00 33.75 1.08 56,097.27

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,060.000 NHHY Local 24.528000 0.00 15.90 0.50 25,983.281.000000

Base 24.528000 0.00 15.90 0.50 25,983.28

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,740.000 NHHY Local 25.200000 0.00 2.08 0.85 43,845.071.000000

Base 25.200000 0.00 2.08 0.85 43,845.07

205887102 Total

51.73 2.430.005,050.000 Local 125,925.62

Base 0.00 51.73 2.43 125,925.62

COMMON STOCK205944101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCON WAY INC

520.000 NHEU Local 36.750000 0.00 0.62 0.37 19,109.011.000000

Base 36.750000 0.00 0.62 0.37 19,109.01

COMMON STOCK20605P101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CONCHO RESOURCES INC

590.000 NHEU Local 93.734200 0.00 8.85 1.07 55,293.261.000000

Base 93.734200 0.00 8.85 1.07 55,293.26
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COMMON STOCK206708109 20 May 2011 25 May 2011 USD/DTC 0.04HOWARD WEIL DIVISION LEGG MASONCONCUR TECHNOLOGIES INC

10,146.000 NHDZ Local 49.088800 0.00 405.84 9.57 497,639.551.000000

Base 49.088800 0.00 405.84 9.57 497,639.55

23 May 2011 26 May 2011 USD/DTC 0.04GREIG,MIDDLETON + CO

10,968.000 NHDZ Local 48.034500 0.00 438.72 10.12 526,393.561.000000

Base 48.034500 0.00 438.72 10.12 526,393.56

24 May 2011 27 May 2011 USD/DTC 0.04GREIG,MIDDLETON + CO

1,353.000 NHDZ Local 48.006300 0.00 54.12 1.25 64,897.151.000000

Base 48.006300 0.00 54.12 1.25 64,897.15

25 May 2011 31 May 2011 USD/DTC 0.02LIQUIDNETINC

6,756.000 NHDZ Local 48.000000 0.00 135.12 6.23 324,146.651.000000

Base 48.000000 0.00 135.12 6.23 324,146.65

25 May 2011 31 May 2011 USD/DTC 0.04GREIG,MIDDLETON + CO

7,877.000 NHDZ Local 48.095100 0.00 315.08 7.28 378,522.741.000000

Base 48.095100 0.00 315.08 7.28 378,522.74

206708109 Total

1,348.88 34.450.0037,100.000 Local 1,791,599.65

Base 0.00 1,348.88 34.45 1,791,599.65

COMMON STOCK USD.01207410101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CONMED CORP

170.000 NHHZ Local 27.410000 0.00 2.55 0.09 4,657.061.000000

Base 27.410000 0.00 2.55 0.09 4,657.06

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

300.000 NHHZ Local 27.160000 0.00 0.36 0.16 8,147.481.000000

Base 27.160000 0.00 0.36 0.16 8,147.48
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207410101 Total

2.91 0.250.00470.000 Local 12,804.54

Base 0.00 2.91 0.25 12,804.54

COMMON STOCK USD.0120825C104 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CONOCOPHILLIPS

5,530.000 NHDM Local 71.400000 0.00 82.95 7.59 394,751.461.000000

Base 71.400000 0.00 82.95 7.59 394,751.46

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,230.000 NHEU Local 72.301600 0.00 48.45 4.49 233,481.231.000000

Base 72.301600 0.00 48.45 4.49 233,481.23

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,000.000 NHHY Local 72.117000 0.00 90.00 8.31 432,603.691.000000

Base 72.117000 0.00 90.00 8.31 432,603.69

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,380.000 NHDM Local 71.808100 0.00 20.70 1.91 99,072.571.000000

Base 71.808100 0.00 20.70 1.91 99,072.57

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

32,630.000 NHEU Local 71.430000 0.00 39.15 44.76 2,330,676.991.000000

Base 71.430000 0.00 39.15 44.76 2,330,676.99

20825C104 Total

281.25 67.060.0048,770.000 Local 3,490,585.94

Base 0.00 281.25 67.06 3,490,585.94

COMMON STOCK USD.0120854P109 19 Apr 2011 25 Apr 2011 USD/DTC 0.02PERSHING LLCCONSOL ENERGY INC

2,250.000 NHEY Local 48.351102 0.00 45.00 2.09 108,742.891.000000

Base 48.351102 0.00 45.00 2.09 108,742.89



Prepared by State StreetPage 1176

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

19 Apr 2011 25 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

31,404.000 NHEZ Local 48.662900 0.00 1,256.16 29.35 1,526,924.201.000000

Base 48.662900 0.00 1,256.16 29.35 1,526,924.20

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

580.000 NHEU Local 49.676900 0.00 8.70 0.56 28,803.341.000000

Base 49.676900 0.00 8.70 0.56 28,803.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,260.000 NHHY Local 46.870000 0.00 11.11 8.34 433,996.751.000000

Base 46.870000 0.00 11.11 8.34 433,996.75

20854P109 Total

1,320.97 40.340.0043,494.000 Local 2,098,467.18

Base 0.00 1,320.97 40.34 2,098,467.18

COMMON STOCK USD.1209115104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CONSOLIDATED EDISON INC

600.000 NHHY Local 52.490700 0.00 9.00 0.61 31,484.811.000000

Base 52.490700 0.00 9.00 0.61 31,484.81

COMMON STOCK USD1.210226106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCONS TOMOKA LAND CO FLORIDA

200.000 NHHZ Local 28.120000 0.00 0.24 0.11 5,623.651.000000

Base 28.120000 0.00 0.24 0.11 5,623.65

COMMON STOCK USD.0121036P108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCONSTELLATION BRANDS INC A

1,140.000 NHHY Local 20.820000 0.00 1.36 0.46 23,732.981.000000

Base 20.820000 0.00 1.36 0.46 23,732.98

COMMON STOCK NPV210371100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCONSTELLATION ENERGY GROUP

800.000 NHHY Local 37.140000 0.00 0.96 0.58 29,710.461.000000

Base 37.140000 0.00 0.96 0.58 29,710.46
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COMMON STOCK USD.0421075N204 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCONTANGO OIL + GAS

590.000 NHHZ Local 56.000000 0.00 0.71 0.64 33,038.651.000000

Base 56.000000 0.00 0.71 0.64 33,038.65

COMMON STOCK USD.01212015101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CONTINENTAL RESOURCES INC/OK

400.000 NHHY Local 62.783500 0.00 6.00 0.49 25,106.911.000000

Base 62.783500 0.00 6.00 0.49 25,106.91

COMMON STOCK212172100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCONTINUCARE CORP

880.000 NHHZ Local 4.770000 0.00 1.06 0.09 4,196.451.000000

Base 4.770000 0.00 1.06 0.09 4,196.45

COMMON STOCK NPV212485106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCONVERGYS CORP

8,550.000 NHHY Local 13.370000 0.00 10.26 2.20 114,301.041.000000

Base 13.370000 0.00 10.26 2.20 114,301.04

COMMON STOCK USD.1216648402 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOOPER COS INC/THE

340.000 NHHY Local 76.000000 0.00 0.40 0.50 25,839.101.000000

Base 76.000000 0.00 0.40 0.50 25,839.10

COMMON STOCK NPV217204106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COPART INC

770.000 NHEU Local 46.443200 0.00 11.55 0.69 35,749.021.000000

Base 46.443200 0.00 11.55 0.69 35,749.02

COMMON STOCK USD1.21871D103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCORELOGIC INC

1,930.000 NHHY Local 16.320000 0.00 2.31 0.61 31,494.681.000000

Base 16.320000 0.00 2.31 0.61 31,494.68

LTD PARTNERSHIP218991958 31 Mar 2011 31 Mar 2011 USD/BOSSHARE ADJUSTMENTCORNERSTONE EQUITY INVSTRS IV

5,202,829.990 NHEL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCK USD.01219023108 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CCORN PRODUCTS INTL INC

1,520.000 NHDU Local 53.134300 0.00 45.60 1.56 80,716.981.000000

Base 53.134300 0.00 45.60 1.56 80,716.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,670.000 NHHY Local 53.560000 0.00 5.60 4.81 250,114.791.000000

Base 53.560000 0.00 5.60 4.81 250,114.79

219023108 Total

51.20 6.370.006,190.000 Local 330,831.77

Base 0.00 51.20 6.37 330,831.77

COMMON STOCK USD.5219350105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CORNING INC

1,100.000 NHEU Local 19.501800 0.00 16.50 0.42 21,435.061.000000

Base 19.501800 0.00 16.50 0.42 21,435.06

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,940.000 NHHY Local 19.249700 0.00 59.10 1.46 75,783.261.000000

Base 19.249700 0.00 59.10 1.46 75,783.26

13 Jun 2011 16 Jun 2011 USD/DTC 0.03GARDNER RICH & CO

42,161.000 NHEZ Local 18.276300 0.00 1,264.83 14.79 769,267.461.000000

Base 18.276300 0.00 1,264.83 14.79 769,267.46

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,169.000 NHEU Local 17.550000 0.00 13.40 3.77 195,998.781.000000

Base 17.550000 0.00 13.40 3.77 195,998.78

219350105 Total

1,353.83 20.440.0058,370.000 Local 1,062,484.56

Base 0.00 1,353.83 20.44 1,062,484.56
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REAL ESTATE21999H929 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTCORPORATE CAMPUS EAST

39,387,305.660 NHEP Local 1.000000 0.00 0.00 0.00 39,387,305.661.000000

Base 1.000000 0.00 0.00 0.00 39,387,305.66

REIT USD.0122002T108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCORPORATE OFFICE PROPERTIES

1,600.000 NHHY Local 31.150000 0.00 1.92 0.96 49,837.121.000000

Base 31.150000 0.00 1.92 0.96 49,837.12

COMMON STOCK USD.0122025Y407 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CORRECTIONS CORP OF AMERICA

1,120.000 NHHY Local 21.998000 0.00 16.80 0.48 24,620.481.000000

Base 21.998000 0.00 16.80 0.48 24,620.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,700.000 NHEU Local 20.820000 0.00 2.04 0.68 35,391.281.000000

Base 20.820000 0.00 2.04 0.68 35,391.28

22025Y407 Total

18.84 1.160.002,820.000 Local 60,011.76

Base 0.00 18.84 1.16 60,011.76

COMMON STOCK22160K105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COSTCO WHOLESALE CORP

2,500.000 NHEU Local 80.152000 0.00 37.50 3.85 200,338.651.000000

Base 80.152000 0.00 37.50 3.85 200,338.65

REIT USD1.222795106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCOUSINS PROPERTIES INC

600.000 NHHZ Local 8.110000 0.00 0.72 0.10 4,865.181.000000

Base 8.110000 0.00 0.72 0.10 4,865.18

COMMON STOCK USD.122282E102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOVANTA HOLDING CORP

1,470.000 NHHY Local 16.080000 0.00 1.76 0.46 23,635.381.000000

Base 16.080000 0.00 1.76 0.46 23,635.38
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COMMON STOCK USD.01222862104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COVENTRY HEALTH CARE INC

710.000 NHHY Local 34.544700 0.00 10.65 0.48 24,515.611.000000

Base 34.544700 0.00 10.65 0.48 24,515.61

COMMON STOCK USD.0122410J106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCRACKER BARREL OLD COUNTRY

90.000 NHHZ Local 48.600000 0.00 0.11 0.09 4,373.801.000000

Base 48.600000 0.00 0.11 0.09 4,373.80

COMMON STOCK225447101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CREE INC

610.000 NHEU Local 41.421800 0.00 9.15 0.49 25,257.661.000000

Base 41.421800 0.00 9.15 0.49 25,257.66

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,150.000 NHEU Local 33.960000 0.00 7.38 4.01 208,842.611.000000

Base 33.960000 0.00 7.38 4.01 208,842.61

225447101 Total

16.53 4.500.006,760.000 Local 234,100.27

Base 0.00 16.53 4.50 234,100.27

COMMON STOCK227483104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCROSS COUNTRY HEALTHCARE INC

670.000 NHHZ Local 7.500000 0.00 0.80 0.10 5,024.101.000000

Base 7.500000 0.00 0.80 0.10 5,024.10

COMMON STOCK USD.0122765Y104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCROSSTEX ENERGY INC

5,200.000 NHHZ Local 11.000000 0.00 6.24 1.10 57,192.661.000000

Base 11.000000 0.00 6.24 1.10 57,192.66

COMMON STOCK USD.01228227104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CROWN CASTLE INTL CORP

1,640.000 NHEU Local 41.274100 0.00 24.60 1.30 67,663.621.000000

Base 41.274100 0.00 24.60 1.30 67,663.62



Prepared by State StreetPage 1181

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD5.228368106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CROWN HOLDINGS INC

920.000 NHEU Local 40.248300 0.00 13.80 0.72 37,013.921.000000

Base 40.248300 0.00 13.80 0.72 37,013.92

COMMON STOCK USD.01228903100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCRYOLIFE INC

780.000 NHHZ Local 5.500000 0.00 0.94 0.09 4,288.971.000000

Base 5.500000 0.00 0.94 0.09 4,288.97

COMMON STOCK NPV229669106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCUBIC CORP

90.000 NHHZ Local 48.540000 0.00 0.11 0.09 4,368.401.000000

Base 48.540000 0.00 0.11 0.09 4,368.40

230990947 17 Jun 2011 17 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONDLJ INVESTMENT PARTNERS II

11,249.990 NHEL Local 1.000000 0.00 0.00 0.00 11,249.991.000000

Base 1.000000 0.00 0.00 0.00 11,249.99

COMMON STOCK USD2.5231021106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CUMMINS INC

1,294.000 NHDM Local 110.497800 0.00 19.41 2.75 142,961.991.000000

Base 110.497800 0.00 19.41 2.75 142,961.99

16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

977.000 NHDM Local 110.786100 0.00 14.66 2.08 108,221.281.000000

Base 110.786100 0.00 14.66 2.08 108,221.28

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,326.000 NHEU Local 105.632100 0.00 19.89 2.69 140,045.581.000000

Base 105.632100 0.00 19.89 2.69 140,045.58

231021106 Total

53.96 7.520.003,597.000 Local 391,228.85

Base 0.00 53.96 7.52 391,228.85
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COMMON STOCK USD1.231561101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCURTISS WRIGHT CORP

130.000 NHHZ Local 31.270000 0.00 0.16 0.08 4,064.861.000000

Base 31.270000 0.00 0.16 0.08 4,064.86

COMMON STOCK232109108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCUTERA INC

1,820.000 NHHZ Local 8.310000 0.00 2.18 0.30 15,121.721.000000

Base 8.310000 0.00 2.18 0.30 15,121.72

COMMON STOCK232572107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.CYMER INC

100.000 NHHZ Local 56.920000 0.00 1.50 0.11 5,690.391.000000

Base 56.920000 0.00 1.50 0.11 5,690.39

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

100.000 NHHZ Local 47.670000 0.00 0.12 0.10 4,766.781.000000

Base 47.670000 0.00 0.12 0.10 4,766.78

232572107 Total

1.62 0.210.00200.000 Local 10,457.17

Base 0.00 1.62 0.21 10,457.17

COMMON STOCK USD.01232806109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CYPRESS SEMICONDUCTOR CORP

980.000 NHEU Local 22.037800 0.00 14.70 0.42 21,581.921.000000

Base 22.037800 0.00 14.70 0.42 21,581.92

REIT USD.01233153105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DCT INDUSTRIAL TRUST INC

800.000 NHHZ Local 5.479400 0.00 12.00 0.09 4,371.431.000000

Base 5.479400 0.00 12.00 0.09 4,371.43

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,400.000 NHHZ Local 5.110000 0.00 1.68 0.14 7,152.181.000000

Base 5.110000 0.00 1.68 0.14 7,152.18
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233153105 Total

13.68 0.230.002,200.000 Local 11,523.61

Base 0.00 13.68 0.23 11,523.61

COMMON STOCK USD.01233293109 20 Apr 2011 26 Apr 2011 USD/DTC 0.04GARDNER RICH & CODPL INC

5,674.000 NHEZ Local 30.098300 0.00 226.96 3.28 170,547.511.000000

Base 30.098300 0.00 226.96 3.28 170,547.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHHY Local 30.110000 0.00 0.96 0.47 24,086.571.000000

Base 30.110000 0.00 0.96 0.47 24,086.57

233293109 Total

227.92 3.750.006,474.000 Local 194,634.08

Base 0.00 227.92 3.75 194,634.08

COMMON STOCK USD.0123331A109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDR HORTON INC

2,070.000 NHHY Local 11.420000 0.00 2.48 0.46 23,636.461.000000

Base 11.420000 0.00 2.48 0.46 23,636.46

COMMON STOCK USD.01233326107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDST SYSTEMS INC

2,230.000 NHEU Local 51.120000 0.00 2.67 2.19 113,992.741.000000

Base 51.120000 0.00 2.67 2.19 113,992.74

COMMON STOCK NPV233331107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DTE ENERGY COMPANY

500.000 NHHY Local 50.244000 0.00 7.50 0.49 25,114.011.000000

Base 50.244000 0.00 7.50 0.49 25,114.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHHY Local 49.040000 0.00 0.60 0.48 24,518.921.000000

Base 49.040000 0.00 0.60 0.48 24,518.92
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233331107 Total

8.10 0.970.001,000.000 Local 49,632.93

Base 0.00 8.10 0.97 49,632.93

23399F925 13 Apr 2011 13 Apr 2011 USD/DTCSTOCK DISTRIBUTIONDLJ MERCHANT BANKING PART III

30,655.006 NHEL Local 14.610000 0.00 0.00 0.00 447,869.651.000000

Base 14.610000 0.00 0.00 0.00 447,869.65

COMMON STOCK USD.01235825205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDANA HOLDING CORP

330.000 NHHZ Local 17.200000 0.00 0.40 0.11 5,675.491.000000

Base 17.200000 0.00 0.40 0.11 5,675.49

COMMON STOCK USD.01235851102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DANAHER CORP

3,400.000 NHEU Local 53.593800 0.00 51.00 3.50 182,164.421.000000

Base 53.593800 0.00 51.00 3.50 182,164.42

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,880.000 NHHY Local 51.310000 0.00 3.45 2.84 147,766.511.000000

Base 51.310000 0.00 3.45 2.84 147,766.51

235851102 Total

54.45 6.340.006,280.000 Local 329,930.93

Base 0.00 54.45 6.34 329,930.93

COMMON STOCK NPV237194105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DARDEN RESTAURANTS INC

790.000 NHEU Local 50.649600 0.00 11.85 0.77 40,000.561.000000

Base 50.649600 0.00 11.85 0.77 40,000.56

COMMON STOCK USD.01237266101 29 Apr 2011 04 May 2011 USD/DTC 0.03RBC CAPITAL MARKETSDARLING INTERNATIONAL INC

1,785.000 NHDY Local 16.244300 0.00 53.55 0.56 28,941.971.000000

Base 16.244300 0.00 53.55 0.56 28,941.97



Prepared by State StreetPage 1185

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,920.000 NHHZ Local 17.790000 0.00 4.70 1.34 69,730.761.000000

Base 17.790000 0.00 4.70 1.34 69,730.76

237266101 Total

58.25 1.900.005,705.000 Local 98,672.73

Base 0.00 58.25 1.90 98,672.73

COMMON STOCK23918K108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DAVITA INC

540.000 NHEU Local 83.678900 0.00 8.10 0.87 45,177.641.000000

Base 83.678900 0.00 8.10 0.87 45,177.64

COMMON STOCK239359102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDAWSON GEOPHYSICAL CO

340.000 NHHZ Local 31.350000 0.00 0.41 0.21 10,658.381.000000

Base 31.350000 0.00 0.41 0.21 10,658.38

COMMON STOCK USD.01242309102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDEALERTRACK HOLDINGS INC

190.000 NHHZ Local 21.340000 0.00 0.23 0.08 4,054.291.000000

Base 21.340000 0.00 0.23 0.08 4,054.29

COMMON STOCK USD.01242370104 03 Jun 2011 08 Jun 2011 USD/DTC 0.04LOOP CAPITAL MARKETSDEAN FOODS CO

17,700.000 NHDF Local 13.452600 0.00 708.00 4.58 237,398.441.000000

Base 13.452600 0.00 708.00 4.58 237,398.44

07 Jun 2011 10 Jun 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

17,700.000 NHDF Local 13.320000 0.00 354.00 4.53 235,405.471.000000

Base 13.320000 0.00 354.00 4.53 235,405.47

08 Jun 2011 13 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,300.000 NHDF Local 13.132400 0.00 13.00 0.33 17,058.791.000000

Base 13.132400 0.00 13.00 0.33 17,058.79
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09 Jun 2011 14 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

82,400.000 NHDF Local 12.743000 0.00 824.00 20.16 1,049,179.041.000000

Base 12.743000 0.00 824.00 20.16 1,049,179.04

10 Jun 2011 15 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

51,200.000 NHDF Local 12.533200 0.00 512.00 12.32 641,175.521.000000

Base 12.533200 0.00 512.00 12.32 641,175.52

242370104 Total

2,411.00 41.920.00170,300.000 Local 2,180,217.26

Base 0.00 2,411.00 41.92 2,180,217.26

COMMON STOCK USD1.244199105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DEERE + CO

2,330.000 NHEU Local 84.786600 0.00 34.95 3.80 197,514.031.000000

Base 84.786600 0.00 34.95 3.80 197,514.03

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,180.000 NHDM Local 80.573700 0.00 47.70 4.92 256,171.751.000000

Base 80.573700 0.00 47.70 4.92 256,171.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,760.000 NHHY Local 79.980000 0.00 2.11 2.71 140,759.981.000000

Base 79.980000 0.00 2.11 2.71 140,759.98

244199105 Total

84.76 11.430.007,270.000 Local 594,445.76

Base 0.00 84.76 11.43 594,445.76

COMMON STOCK USD.0124702R101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DELL INC

9,650.000 NHEU Local 15.671200 0.00 144.75 2.91 151,079.421.000000

Base 15.671200 0.00 144.75 2.91 151,079.42
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

27,010.000 NHEU Local 15.930000 0.00 32.41 8.27 430,228.621.000000

Base 15.930000 0.00 32.41 8.27 430,228.62

24702R101 Total

177.16 11.180.0036,660.000 Local 581,308.04

Base 0.00 177.16 11.18 581,308.04

COMMON STOCK USD.01247131105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DELPHI FINANCIAL GROUP CL A

140.000 NHHZ Local 32.269300 0.00 2.10 0.09 4,515.511.000000

Base 32.269300 0.00 2.10 0.09 4,515.51

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

150.000 NHHZ Local 28.130000 0.00 0.18 0.09 4,219.231.000000

Base 28.130000 0.00 0.18 0.09 4,219.23

247131105 Total

2.28 0.180.00290.000 Local 8,734.74

Base 0.00 2.28 0.18 8,734.74

COMMON STOCK247361702 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DELTA AIR LINES INC

4,730.000 NHEU Local 10.154200 0.00 70.95 0.93 47,957.491.000000

Base 10.154200 0.00 70.95 0.93 47,957.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

18,130.000 NHEU Local 9.430000 0.00 21.75 3.29 170,940.861.000000

Base 9.430000 0.00 21.75 3.29 170,940.86

247361702 Total

92.70 4.220.0022,860.000 Local 218,898.35

Base 0.00 92.70 4.22 218,898.35
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COMMON STOCK24784L105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDELTEK INC

290.000 NHHZ Local 7.330000 0.00 0.35 0.05 2,125.301.000000

Base 7.330000 0.00 0.35 0.05 2,125.30

COMMON STOCK USD.01247907207 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DELTA PETROLEUM CORP

5,000.000 NHHZ Local 0.892100 0.00 75.00 0.09 4,385.411.000000

Base 0.892100 0.00 75.00 0.09 4,385.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

26,430.000 NHHZ Local 0.510000 0.00 31.72 0.26 13,447.321.000000

Base 0.510000 0.00 31.72 0.26 13,447.32

247907207 Total

106.72 0.350.0031,430.000 Local 17,832.73

Base 0.00 106.72 0.35 17,832.73

COMMON STOCK247916208 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DENBURY RESOURCES INC

1,200.000 NHHY Local 20.964700 0.00 18.00 0.49 25,139.151.000000

Base 20.964700 0.00 18.00 0.49 25,139.15

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,380.000 NHDM Local 18.655000 0.00 50.70 1.22 63,001.981.000000

Base 18.655000 0.00 50.70 1.22 63,001.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

24,300.000 NHHY Local 18.700000 0.00 29.16 8.73 454,372.111.000000

Base 18.700000 0.00 29.16 8.73 454,372.11

247916208 Total

97.86 10.440.0028,880.000 Local 542,513.24

Base 0.00 97.86 10.44 542,513.24
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COMMON STOCK USD1.248019101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDELUXE CORP

460.000 NHHZ Local 23.530000 0.00 0.55 0.21 10,823.041.000000

Base 23.530000 0.00 0.55 0.21 10,823.04

COMMON STOCK24823Q107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DENDREON CORP

820.000 NHEU Local 40.895200 0.00 12.30 0.65 33,521.111.000000

Base 40.895200 0.00 12.30 0.65 33,521.11

COMMON STOCK USD.01249030107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DENTSPLY INTERNATIONAL INC

830.000 NHEU Local 38.649600 0.00 12.45 0.62 32,066.101.000000

Base 38.649600 0.00 12.45 0.62 32,066.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,030.000 NHEU Local 37.390000 0.00 6.03 3.62 188,062.051.000000

Base 37.390000 0.00 6.03 3.62 188,062.05

249030107 Total

18.48 4.240.005,860.000 Local 220,128.15

Base 0.00 18.48 4.24 220,128.15

COMMON STOCK USD.125179M103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DEVON ENERGY CORPORATION

2,900.000 NHHY Local 82.207900 0.00 43.50 4.58 238,354.831.000000

Base 82.207900 0.00 43.50 4.58 238,354.83

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,550.000 NHDM Local 76.487700 0.00 23.25 2.28 118,530.411.000000

Base 76.487700 0.00 23.25 2.28 118,530.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,200.000 NHHY Local 76.610000 0.00 1.44 1.77 91,928.791.000000

Base 76.610000 0.00 1.44 1.77 91,928.79
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25179M103 Total

68.19 8.630.005,650.000 Local 448,814.03

Base 0.00 68.19 8.63 448,814.03

COMMON STOCK USD.01251893103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDEVRY INC

700.000 NHEU Local 57.570000 0.00 0.84 0.78 40,297.381.000000

Base 57.570000 0.00 0.84 0.78 40,297.38

COMMON STOCK25212W100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDEX ONE CORP

6,750.000 NHHZ Local 2.300000 0.00 8.10 0.30 15,516.601.000000

Base 2.300000 0.00 8.10 0.30 15,516.60

COMMON STOCK252603105 26 May 2011 01 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCDIAMOND FOODS INC

1,125.000 NHIB Local 74.262100 0.00 11.25 1.61 83,532.001.000000

Base 74.262100 0.00 11.25 1.61 83,532.00

COMMON STOCK USD.0125271C102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DIAMOND OFFSHORE DRILLING

770.000 NHEU Local 72.750400 0.00 11.55 1.08 56,005.181.000000

Base 72.750400 0.00 11.55 1.08 56,005.18

06 Jun 2011 09 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

11,214.000 NHEZ Local 69.949000 0.00 336.42 15.07 784,056.601.000000

Base 69.949000 0.00 336.42 15.07 784,056.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

960.000 NHHY Local 67.710000 0.00 1.15 1.25 64,999.201.000000

Base 67.710000 0.00 1.15 1.25 64,999.20

25271C102 Total

349.12 17.400.0012,944.000 Local 905,060.98

Base 0.00 349.12 17.40 905,060.98
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REIT USD.01252784301 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DIAMONDROCK HOSPITALITY CO

400.000 NHHZ Local 11.112500 0.00 6.00 0.09 4,438.911.000000

Base 11.112500 0.00 6.00 0.09 4,438.91

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

700.000 NHHZ Local 9.990000 0.00 0.84 0.14 6,992.021.000000

Base 9.990000 0.00 0.84 0.14 6,992.02

252784301 Total

6.84 0.230.001,100.000 Local 11,430.93

Base 0.00 6.84 0.23 11,430.93

COMMON STOCK253651103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DIEBOLD INC

770.000 NHHY Local 31.651300 0.00 11.55 0.47 24,359.481.000000

Base 31.651300 0.00 11.55 0.47 24,359.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

830.000 NHEU Local 29.980000 0.00 0.99 0.48 24,881.931.000000

Base 29.980000 0.00 0.99 0.48 24,881.93

253651103 Total

12.54 0.950.001,600.000 Local 49,241.41

Base 0.00 12.54 0.95 49,241.41

REIT USD.01253868103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DIGITAL REALTY TRUST INC

500.000 NHEU Local 61.222000 0.00 7.50 0.59 30,602.911.000000

Base 61.222000 0.00 7.50 0.59 30,602.91

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

450.000 NHHY Local 61.924900 0.00 6.75 0.54 27,858.921.000000

Base 61.924900 0.00 6.75 0.54 27,858.92
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253868103 Total

14.25 1.130.00950.000 Local 58,461.83

Base 0.00 14.25 1.13 58,461.83

COMMON STOCK USD.0125388B104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DIGITAL RIVER INC

120.000 NHHZ Local 38.075800 0.00 1.80 0.09 4,567.211.000000

Base 38.075800 0.00 1.80 0.09 4,567.21

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

130.000 NHHZ Local 30.770000 0.00 0.16 0.08 3,999.861.000000

Base 30.770000 0.00 0.16 0.08 3,999.86

25388B104 Total

1.96 0.170.00250.000 Local 8,567.07

Base 0.00 1.96 0.17 8,567.07

COMMON STOCK NPV254067101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDILLARDS INC CL A

5,770.000 NHHZ Local 50.690000 0.00 6.92 5.62 292,468.761.000000

Base 50.690000 0.00 6.92 5.62 292,468.76

COMMON STOCK254546104 13 May 2011 16 May 2011 USD/DTCTENDER OFFERDIONEX CORP

10,987.000 NHDU Local 118.500000 0.00 0.00 0.00 1,301,959.501.000000

Base 118.500000 0.00 0.00 0.00 1,301,959.50

COMMON STOCK USD.01254687106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WALT DISNEY CO/THE

5,660.000 NHHY Local 39.295800 0.00 84.90 4.28 222,325.051.000000

Base 39.295800 0.00 84.90 4.28 222,325.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,250.000 NHHY Local 37.580000 0.00 12.30 7.40 385,175.301.000000

Base 37.580000 0.00 12.30 7.40 385,175.30
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254687106 Total

97.20 11.680.0015,910.000 Local 607,500.35

Base 0.00 97.20 11.68 607,500.35

COMMON STOCK USD.01254709108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DISCOVER FINANCIAL SERVICES

1,200.000 NHHY Local 23.296100 0.00 18.00 0.54 27,936.781.000000

Base 23.296100 0.00 18.00 0.54 27,936.78

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,200.000 NHHY Local 24.790000 0.00 6.24 2.48 128,899.281.000000

Base 24.790000 0.00 6.24 2.48 128,899.28

254709108 Total

24.24 3.020.006,400.000 Local 156,836.06

Base 0.00 24.24 3.02 156,836.06

COMMON STOCK USD.0125470F104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DISCOVERY COMMUNICATIONS A

1,170.000 NHEU Local 43.250400 0.00 17.55 0.98 50,584.441.000000

Base 43.250400 0.00 17.55 0.98 50,584.44

24 Jun 2011 29 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

28,400.000 NHDZ Local 40.229200 0.00 1,136.00 21.94 1,141,351.341.000000

Base 40.229200 0.00 1,136.00 21.94 1,141,351.34

27 Jun 2011 30 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

20,200.000 NHDZ Local 40.325100 0.00 808.00 15.64 813,743.381.000000

Base 40.325100 0.00 808.00 15.64 813,743.38

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,800.000 NHHY Local 40.220000 0.00 6.96 4.48 233,264.561.000000

Base 40.220000 0.00 6.96 4.48 233,264.56
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25470F104 Total

1,968.51 43.040.0055,570.000 Local 2,238,943.72

Base 0.00 1,968.51 43.04 2,238,943.72

COMMON STOCK USD.0125470F302 24 Jun 2011 29 Jun 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDDISCOVERY COMMUNICATIONS C

6,921.000 NHDZ Local 36.125800 0.00 276.84 4.81 249,745.011.000000

Base 36.125800 0.00 276.84 4.81 249,745.01

27 Jun 2011 30 Jun 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

16,193.000 NHDZ Local 36.026700 0.00 647.72 11.21 582,721.421.000000

Base 36.026700 0.00 647.72 11.21 582,721.42

27 Jun 2011 30 Jun 2011 USD/DTC 0.02LIQUIDNETINC

22,840.000 NHDZ Local 35.968200 0.00 456.80 15.78 821,041.111.000000

Base 35.968200 0.00 456.80 15.78 821,041.11

28 Jun 2011 OPEN USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

9,546.000 NHDZ Local 36.199200 0.00 381.84 6.64 345,169.081.000000

Base 36.199200 0.00 381.84 6.64 345,169.08

25470F302 Total

1,763.20 38.440.0055,500.000 Local 1,998,676.62

Base 0.00 1,763.20 38.44 1,998,676.62

COMMON STOCK USD.0125470M109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DISH NETWORK CORP A

830.000 NHHY Local 29.273700 0.00 12.45 0.47 24,284.251.000000

Base 29.273700 0.00 12.45 0.47 24,284.25

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,820.000 NHHY Local 28.000000 0.00 12.98 5.82 302,941.201.000000

Base 28.000000 0.00 12.98 5.82 302,941.20



Prepared by State StreetPage 1195

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

25470M109 Total

25.43 6.290.0011,650.000 Local 327,225.45

Base 0.00 25.43 6.29 327,225.45

COMMON STOCK USD.0125490A101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.DIRECTV CLASS A

2,050.000 NHDM Local 46.612400 0.00 30.75 1.84 95,522.831.000000

Base 46.612400 0.00 30.75 1.84 95,522.83

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,380.000 NHEU Local 49.792800 0.00 65.70 4.19 218,022.571.000000

Base 49.792800 0.00 65.70 4.19 218,022.57

06 Jun 2011 09 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

16,229.000 NHEZ Local 47.925800 0.00 486.87 14.94 777,286.001.000000

Base 47.925800 0.00 486.87 14.94 777,286.00

25490A101 Total

583.32 20.970.0022,659.000 Local 1,090,831.40

Base 0.00 583.32 20.97 1,090,831.40

25599C917 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTDIXON RETAIL PROPERTY LP

2,530,901.500 NHER Local 1.000000 0.00 0.00 0.00 2,530,901.501.000000

Base 1.000000 0.00 0.00 0.00 2,530,901.50

COMMON STOCK256603101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDOLE FOOD CO INC

1,180.000 NHHZ Local 13.130000 0.00 1.42 0.30 15,491.681.000000

Base 13.130000 0.00 1.42 0.30 15,491.68

COMMON STOCK256677105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DOLLAR GENERAL CORP

760.000 NHEU Local 33.823400 0.00 11.40 0.50 25,693.881.000000

Base 33.823400 0.00 11.40 0.50 25,693.88
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COMMON STOCK USD.01256746108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DOLLAR TREE INC

720.000 NHEU Local 62.428900 0.00 10.80 0.87 44,937.141.000000

Base 62.428900 0.00 10.80 0.87 44,937.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 65.260000 0.00 0.36 0.38 19,577.261.000000

Base 65.260000 0.00 0.36 0.38 19,577.26

256746108 Total

11.16 1.250.001,020.000 Local 64,514.40

Base 0.00 11.16 1.25 64,514.40

COMMON STOCK NPV25746U109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DOMINION RESOURCES INC/VA

1,900.000 NHHY Local 47.126100 0.00 28.50 1.72 89,509.371.000000

Base 47.126100 0.00 28.50 1.72 89,509.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,100.000 NHHY Local 47.250000 0.00 3.72 2.82 146,468.461.000000

Base 47.250000 0.00 3.72 2.82 146,468.46

25746U109 Total

32.22 4.540.005,000.000 Local 235,977.83

Base 0.00 32.22 4.54 235,977.83

COMMON STOCK USD.01257559203 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDOMTAR CORP

300.000 NHHY Local 93.270000 0.00 0.36 0.54 27,980.101.000000

Base 93.270000 0.00 0.36 0.54 27,980.10

COMMON STOCK USD5.257651109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DONALDSON CO INC

720.000 NHEU Local 57.867200 0.00 10.80 0.80 41,652.781.000000

Base 57.867200 0.00 10.80 0.80 41,652.78
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COMMON STOCK USD.01257701201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDONEGAL GROUP INC CL A

550.000 NHHZ Local 12.620000 0.00 0.66 0.14 6,940.201.000000

Base 12.620000 0.00 0.66 0.14 6,940.20

COMMON STOCK257867101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRR DONNELLEY + SONS CO

930.000 NHEU Local 18.920000 0.00 1.11 0.34 17,594.151.000000

Base 18.920000 0.00 1.11 0.34 17,594.15

COMMON STOCK25960R105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDOUGLAS DYNAMICS INC

380.000 NHHZ Local 14.790000 0.00 0.46 0.11 5,619.631.000000

Base 14.790000 0.00 0.46 0.11 5,619.63

COMMON STOCK USD1.260003108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DOVER CORP

1,000.000 NHEU Local 63.449200 0.00 15.00 1.22 63,432.981.000000

Base 63.449200 0.00 15.00 1.22 63,432.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,280.000 NHHY Local 63.650000 0.00 2.73 2.79 145,116.481.000000

Base 63.650000 0.00 2.73 2.79 145,116.48

260003108 Total

17.73 4.010.003,280.000 Local 208,549.46

Base 0.00 17.73 4.01 208,549.46

COMMON STOCK USD2.5260543103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DOW CHEMICAL CO/THE

2,990.000 NHHY Local 35.106000 0.00 44.85 2.02 104,920.071.000000

Base 35.106000 0.00 44.85 2.02 104,920.07

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,720.000 NHHY Local 35.230000 0.00 2.06 1.17 60,592.371.000000

Base 35.230000 0.00 2.06 1.17 60,592.37
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260543103 Total

46.91 3.190.004,710.000 Local 165,512.44

Base 0.00 46.91 3.19 165,512.44

COMMON STOCK USD.0126138E109 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDR PEPPER SNAPPLE GROUP INC

17,000.000 NHDJ Local 37.160000 0.00 0.00 0.00 631,720.001.000000

Base 37.160000 0.00 0.00 0.00 631,720.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

17,010.000 NHEU Local 37.455900 0.00 170.10 12.24 636,942.521.000000

Base 37.455900 0.00 170.10 12.24 636,942.52

04 May 2011 09 May 2011 USD/DTC 0.05J.P. MORGAN SECURITIES INC.

5,083.000 NHIB Local 39.179500 0.00 254.15 3.83 198,891.421.000000

Base 39.179500 0.00 254.15 3.83 198,891.42

09 May 2011 12 May 2011 USD/DTC 0.03HEEVERS &CO. INC.

4,297.000 NHIB Local 39.428600 0.00 128.91 3.25 169,292.531.000000

Base 39.428600 0.00 128.91 3.25 169,292.53

10 May 2011 13 May 2011 USD/DTC 0.05BNY CONVERGEX

4,903.000 NHIB Local 39.413700 0.00 245.15 3.72 192,996.501.000000

Base 39.413700 0.00 245.15 3.72 192,996.50

16 May 2011 19 May 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

5,169.000 NHIB Local 41.802400 0.00 155.07 4.15 215,917.391.000000

Base 41.802400 0.00 155.07 4.15 215,917.39

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 40.370700 0.00 9.00 0.47 24,212.951.000000

Base 40.370700 0.00 9.00 0.47 24,212.95



Prepared by State StreetPage 1199

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,353.000 NHHY Local 39.890000 0.00 13.62 8.70 452,848.851.000000

Base 39.890000 0.00 13.62 8.70 452,848.85

26138E109 Total

976.00 36.360.0065,415.000 Local 2,522,822.16

Base 0.00 976.00 36.36 2,522,822.16

COMMON STOCK USD.0126153C103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DREAMWORKS ANIMATION SKG A

860.000 NHEU Local 26.466500 0.00 12.90 0.44 22,747.851.000000

Base 26.466500 0.00 12.90 0.44 22,747.85

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,240.000 NHEU Local 20.960000 0.00 5.08 1.71 88,863.611.000000

Base 20.960000 0.00 5.08 1.71 88,863.61

26153C103 Total

17.98 2.150.005,100.000 Local 111,611.46

Base 0.00 17.98 2.15 111,611.46

COMMON STOCK USD.01261608103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DRESSER RAND GROUP INC

1,190.000 NHEU Local 48.829000 0.00 17.85 1.12 58,087.541.000000

Base 48.829000 0.00 17.85 1.12 58,087.54

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

690.000 NHHY Local 50.210000 0.00 0.82 0.67 34,643.411.000000

Base 50.210000 0.00 0.82 0.67 34,643.41

261608103 Total

18.67 1.790.001,880.000 Local 92,730.95

Base 0.00 18.67 1.79 92,730.95
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COMMON STOCK USD.0126168L205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDREW INDUSTRIES INC

180.000 NHHZ Local 23.270000 0.00 0.22 0.09 4,188.291.000000

Base 23.270000 0.00 0.22 0.09 4,188.29

COMMON STOCK USD.3263534109 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DU PONT (E.I.) DE NEMOURS

1,940.000 NHDM Local 53.282100 0.00 29.10 1.99 103,336.181.000000

Base 53.282100 0.00 29.10 1.99 103,336.18

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,780.000 NHEU Local 52.037600 0.00 26.70 1.78 92,598.451.000000

Base 52.037600 0.00 26.70 1.78 92,598.45

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,790.000 NHHY Local 50.336400 0.00 26.85 1.73 90,073.581.000000

Base 50.336400 0.00 26.85 1.73 90,073.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

43,680.000 NHHY Local 51.960000 0.00 52.41 43.58 2,269,516.811.000000

Base 51.960000 0.00 52.41 43.58 2,269,516.81

263534109 Total

135.06 49.080.0049,190.000 Local 2,555,525.02

Base 0.00 135.06 49.08 2,555,525.02

COMMON STOCK USD.0126433B107 16 Jun 2011 21 Jun 2011 USD/DTC 0.03MISCHLER FINANCIAL GROUP, INC-EQUITDUFF + PHELPS CORP CLASS A

3,819.000 NHEX Local 13.054400 0.00 114.57 0.96 49,739.221.000000

Base 13.054400 0.00 114.57 0.96 49,739.22

17 Jun 2011 22 Jun 2011 USD/DTC 0.03MISCHLER FINANCIAL GROUP, INC-EQUIT

2,377.000 NHEX Local 13.011100 0.00 71.31 0.60 30,855.471.000000

Base 13.011100 0.00 71.31 0.60 30,855.47
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20 Jun 2011 23 Jun 2011 USD/DTC 0.03MISCHLER FINANCIAL GROUP, INC-EQUIT

2,446.000 NHEX Local 13.016300 0.00 73.38 0.62 31,763.871.000000

Base 13.016300 0.00 73.38 0.62 31,763.87

21 Jun 2011 24 Jun 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

10,323.000 NHEX Local 12.964400 0.00 412.92 2.57 133,416.011.000000

Base 12.964400 0.00 412.92 2.57 133,416.01

22 Jun 2011 27 Jun 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

9,896.000 NHEX Local 12.970000 0.00 395.84 2.47 127,952.811.000000

Base 12.970000 0.00 395.84 2.47 127,952.81

23 Jun 2011 28 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

7,079.000 NHEX Local 12.714800 0.00 212.37 1.73 89,793.971.000000

Base 12.714800 0.00 212.37 1.73 89,793.97

24 Jun 2011 29 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

4,912.000 NHEX Local 12.725700 0.00 147.36 1.21 62,360.071.000000

Base 12.725700 0.00 147.36 1.21 62,360.07

27 Jun 2011 30 Jun 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

15,063.000 NHEX Local 12.712500 0.00 301.26 3.68 191,183.451.000000

Base 12.712500 0.00 301.26 3.68 191,183.45

28 Jun 2011 OPEN USD/DTC 0.02LOOP CAPITAL MARKETS

5,543.000 NHEX Local 12.727300 0.00 110.86 1.36 70,435.201.000000

Base 12.727300 0.00 110.86 1.36 70,435.20

29 Jun 2011 OPEN USD/DTC 0.02LOOP CAPITAL MARKETS

4,238.000 NHEX Local 12.635100 0.00 84.76 1.03 53,461.761.000000

Base 12.635100 0.00 84.76 1.03 53,461.76

26433B107 Total

1,924.63 16.230.0065,696.000 Local 840,961.83

Base 0.00 1,924.63 16.23 840,961.83
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REIT USD.01264411505 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCDUKE REALTY CORP

1,800.000 NHHY Local 13.410000 0.00 2.16 0.47 24,135.371.000000

Base 13.410000 0.00 2.16 0.47 24,135.37

COMMON STOCK26441C105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DUKE ENERGY CORP

4,330.000 NHHY Local 18.491900 0.00 64.95 1.54 80,003.441.000000

Base 18.491900 0.00 64.95 1.54 80,003.44

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,340.000 NHHY Local 18.510000 0.00 2.80 0.84 43,309.761.000000

Base 18.510000 0.00 2.80 0.84 43,309.76

26441C105 Total

67.75 2.380.006,670.000 Local 123,313.20

Base 0.00 67.75 2.38 123,313.20

COMMON STOCK USD.0126483E100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.DUN + BRADSTREET CORP

270.000 NHEU Local 80.010400 0.00 4.05 0.42 21,598.341.000000

Base 80.010400 0.00 4.05 0.42 21,598.34

COMMON STOCK267475101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDYCOM INDUSTRIES INC

1,010.000 NHHZ Local 14.940000 0.00 1.21 0.29 15,087.901.000000

Base 14.940000 0.00 1.21 0.29 15,087.90

COMMON STOCK USD.05267888105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDYNAMIC MATERIALS CORP

1,100.000 NHHZ Local 21.050000 0.00 1.32 0.45 23,153.231.000000

Base 21.050000 0.00 1.32 0.45 23,153.23

COMMON STOCK26817F104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDYNAVOX INC CLASS A

1,190.000 NHHZ Local 7.400000 0.00 1.43 0.17 8,804.401.000000

Base 7.400000 0.00 1.43 0.17 8,804.40
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COMMON STOCK NPV26817G300 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETDYNEGY INC

700.000 NHHZ Local 5.970000 0.00 0.84 0.09 4,178.071.000000

Base 5.970000 0.00 0.84 0.09 4,178.07

COMMON STOCK USD.01268648102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EMC CORP/MASS

11,650.000 NHEU Local 27.844100 0.00 174.75 6.23 324,202.791.000000

Base 27.844100 0.00 174.75 6.23 324,202.79

COMMON STOCK USD.126873N108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEMS TECHNOLOGIES INC

130.000 NHHZ Local 32.890000 0.00 0.16 0.09 4,275.451.000000

Base 32.890000 0.00 0.16 0.09 4,275.45

COMMON STOCK USD.0126875P101 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.EOG RESOURCES INC

1,523.000 NHEU Local 106.469200 0.00 22.84 3.12 162,126.631.000000

Base 106.469200 0.00 22.84 3.12 162,126.63

COMMON STOCK USD.0126882D109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEPIQ SYSTEMS INC

400.000 NHHZ Local 13.940000 0.00 0.48 0.11 5,575.411.000000

Base 13.940000 0.00 0.48 0.11 5,575.41

COMMON STOCK NPV26884L109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EQT CORP

790.000 NHEU Local 52.397300 0.00 11.85 0.80 41,381.221.000000

Base 52.397300 0.00 11.85 0.80 41,381.22

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,900.000 NHEU Local 49.180000 0.00 5.88 4.63 240,971.491.000000

Base 49.180000 0.00 5.88 4.63 240,971.49

26884L109 Total

17.73 5.430.005,690.000 Local 282,352.71

Base 0.00 17.73 5.43 282,352.71



Prepared by State StreetPage 1204

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK269279402 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEXCO RESOURCES INC

1,300.000 NHEU Local 18.780000 0.00 1.56 0.47 24,411.971.000000

Base 18.780000 0.00 1.56 0.47 24,411.97

COMMON STOCK USD.0126969P108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEAGLE MATERIALS INC

2,400.000 NHEU Local 27.570000 0.00 2.88 1.28 66,163.841.000000

Base 27.570000 0.00 2.88 1.28 66,163.84

COMMON STOCK USD.01270321102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEARTHLINK INC

540.000 NHHZ Local 7.650000 0.00 0.65 0.08 4,130.271.000000

Base 7.650000 0.00 0.65 0.08 4,130.27

COMMON STOCK27579R104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEAST WEST BANCORP INC

1,250.000 NHHY Local 19.250000 0.00 1.50 0.47 24,060.531.000000

Base 19.250000 0.00 1.50 0.47 24,060.53

REIT NPV277276101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEASTGROUP PROPERTIES INC

100.000 NHHZ Local 41.400000 0.00 0.12 0.08 4,139.801.000000

Base 41.400000 0.00 0.12 0.08 4,139.80

COMMON STOCK USD.01277432100 03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.EASTMAN CHEMICAL CO

239.000 NHHY Local 99.968100 0.00 3.58 0.46 23,888.341.000000

Base 99.968100 0.00 3.58 0.46 23,888.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,111.000 NHHY Local 98.580000 0.00 4.93 7.79 405,249.661.000000

Base 98.580000 0.00 4.93 7.79 405,249.66

277432100 Total

8.51 8.250.004,350.000 Local 429,138.00

Base 0.00 8.51 8.25 429,138.00
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COMMON STOCK USD.5278058102 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EATON CORP

1,540.000 NHDM Local 51.770000 0.00 23.10 1.54 79,701.161.000000

Base 51.770000 0.00 23.10 1.54 79,701.16

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

720.000 NHEU Local 50.575800 0.00 10.80 0.70 36,403.081.000000

Base 50.575800 0.00 10.80 0.70 36,403.08

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

550.000 NHHY Local 49.503600 0.00 8.25 0.53 27,218.201.000000

Base 49.503600 0.00 8.25 0.53 27,218.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,220.000 NHHY Local 48.190000 0.00 3.86 2.98 155,164.961.000000

Base 48.190000 0.00 3.86 2.98 155,164.96

278058102 Total

46.01 5.750.006,030.000 Local 298,487.40

Base 0.00 46.01 5.75 298,487.40

COMMON STOCK278265103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEATON VANCE CORP

700.000 NHEU Local 29.140000 0.00 0.84 0.40 20,396.761.000000

Base 29.140000 0.00 0.84 0.40 20,396.76

COMMON STOCK278642103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EBAY INC

2,480.000 NHEU Local 30.579400 0.00 37.20 1.46 75,798.251.000000

Base 30.579400 0.00 37.20 1.46 75,798.25

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,060.000 NHHY Local 30.819700 0.00 30.90 1.22 63,456.461.000000

Base 30.819700 0.00 30.90 1.22 63,456.46
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

15,410.000 NHHY Local 28.350000 0.00 18.49 8.39 436,846.621.000000

Base 28.350000 0.00 18.49 8.39 436,846.62

278642103 Total

86.59 11.070.0019,950.000 Local 576,101.33

Base 0.00 86.59 11.07 576,101.33

COMMON STOCK278768106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ECHOSTAR CORP A

740.000 NHHY Local 33.111400 0.00 11.10 0.48 24,490.861.000000

Base 33.111400 0.00 11.10 0.48 24,490.86

COMMON STOCK USD1.278865100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ECOLAB INC

1,320.000 NHEU Local 52.930200 0.00 19.80 1.35 69,846.711.000000

Base 52.930200 0.00 19.80 1.35 69,846.71

COMMON STOCK NPV281020107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EDISON INTERNATIONAL

720.000 NHHY Local 38.807100 0.00 10.80 0.54 27,929.771.000000

Base 38.807100 0.00 10.80 0.54 27,929.77

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHHY Local 38.700000 0.00 1.08 0.67 34,828.251.000000

Base 38.700000 0.00 1.08 0.67 34,828.25

281020107 Total

11.88 1.210.001,620.000 Local 62,758.02

Base 0.00 11.88 1.21 62,758.02

REIT USD.0128140H104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEDUCATION REALTY TRUST INC

500.000 NHHZ Local 8.290000 0.00 0.60 0.08 4,144.321.000000

Base 8.290000 0.00 0.60 0.08 4,144.32
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COMMON STOCK USD.0128140M103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEDUCATION MANAGEMENT CORP

1,390.000 NHEU Local 24.140000 0.00 1.66 0.65 33,552.291.000000

Base 24.140000 0.00 1.66 0.65 33,552.29

COMMON STOCK USD1.28176E108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EDWARDS LIFESCIENCES CORP

640.000 NHEU Local 87.643400 0.00 9.60 1.08 56,081.101.000000

Base 87.643400 0.00 9.60 1.08 56,081.10

COMMON STOCK USD3.28336L109 26 May 2011 01 Jun 2011 USD/DTC 0.04BNY CONVERGEX LJREL PASO CORP

63,940.000 NHDG Local 20.815900 0.00 2,237.90 25.56 1,328,705.191.000000

Base 20.815900 0.00 2,237.90 25.56 1,328,705.19

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHHY Local 20.527900 0.00 27.00 0.71 36,922.511.000000

Base 20.527900 0.00 27.00 0.71 36,922.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

42,800.000 NHHY Local 19.460000 0.00 51.36 16.00 832,820.641.000000

Base 19.460000 0.00 51.36 16.00 832,820.64

28336L109 Total

2,316.26 42.270.00108,540.000 Local 2,198,448.34

Base 0.00 2,316.26 42.27 2,198,448.34

COMMON STOCK NPV283677854 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEL PASO ELECTRIC CO

510.000 NHHZ Local 31.140000 0.00 0.61 0.31 15,880.481.000000

Base 31.140000 0.00 0.61 0.31 15,880.48

COMMON STOCK NPV285218103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETELECTRO RENT CORP

870.000 NHHZ Local 16.370000 0.00 1.04 0.28 14,240.581.000000

Base 16.370000 0.00 1.04 0.28 14,240.58
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COMMON STOCK NPV285229100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETELECTRO SCIENTIFIC INDS INC

810.000 NHHZ Local 17.780000 0.00 0.97 0.28 14,400.551.000000

Base 17.780000 0.00 0.97 0.28 14,400.55

COMMON STOCK USD.01285512109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ELECTRONIC ARTS INC

1,760.000 NHEU Local 23.678100 0.00 26.40 0.81 41,646.251.000000

Base 23.678100 0.00 26.40 0.81 41,646.25

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,700.000 NHHY Local 21.770000 0.00 2.04 0.72 37,006.241.000000

Base 21.770000 0.00 2.04 0.72 37,006.24

285512109 Total

28.44 1.530.003,460.000 Local 78,652.49

Base 0.00 28.44 1.53 78,652.49

COMMON STOCK USD.01286082102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ELECTRONICS FOR IMAGING

300.000 NHHZ Local 15.223300 0.00 4.50 0.09 4,562.401.000000

Base 15.223300 0.00 4.50 0.09 4,562.40

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

520.000 NHHZ Local 16.500000 0.00 0.62 0.17 8,579.211.000000

Base 16.500000 0.00 0.62 0.17 8,579.21

286082102 Total

5.12 0.260.00820.000 Local 13,141.61

Base 0.00 5.12 0.26 13,141.61

COMMON STOCK USD.0128660G106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETELIZABETH ARDEN INC

2,900.000 NHHZ Local 27.510000 0.00 3.48 1.54 79,773.981.000000

Base 27.510000 0.00 3.48 1.54 79,773.98
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COMMON STOCK USD.0129084Q100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEMCOR GROUP INC

260.000 NHHZ Local 28.410000 0.00 0.31 0.15 7,386.141.000000

Base 28.410000 0.00 0.31 0.15 7,386.14

27 Jun 2011 30 Jun 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,850.000 NHHO Local 28.381100 0.00 114.00 1.56 80,770.581.000000

Base 28.381100 0.00 114.00 1.56 80,770.58

28 Jun 2011 OPEN USD/DTC 0.04SEI FINANCIAL SER CO

3,080.000 NHHO Local 28.490500 0.00 123.20 1.69 87,625.851.000000

Base 28.490500 0.00 123.20 1.69 87,625.85

29 Jun 2011 OPEN USD/DTC 0.04SEI FINANCIAL SER CO

3,000.000 NHHO Local 28.638700 0.00 120.00 1.65 85,794.451.000000

Base 28.638700 0.00 120.00 1.65 85,794.45

29084Q100 Total

357.51 5.050.009,190.000 Local 261,577.02

Base 0.00 357.51 5.05 261,577.02

COMMON STOCK29084T104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EMDEON INC CLASS A

180.000 NHHY Local 14.522000 0.00 2.70 0.06 2,611.201.000000

Base 14.522000 0.00 2.70 0.06 2,611.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,300.000 NHEU Local 13.440000 0.00 2.76 0.60 30,908.641.000000

Base 13.440000 0.00 2.76 0.60 30,908.64

29084T104 Total

5.46 0.660.002,480.000 Local 33,519.84

Base 0.00 5.46 0.66 33,519.84
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COMMON STOCK29089Q105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEMERGENT BIOSOLUTIONS INC

220.000 NHHZ Local 21.910000 0.00 0.26 0.10 4,819.841.000000

Base 21.910000 0.00 0.26 0.10 4,819.84

COMMON STOCK USD.0129100P102 26 May 2011 26 May 2011 USD/DTCMERGEREMERGENCY MEDICAL SERVICES A

1,730.000 NHEU Local 64.000000 0.00 0.00 0.00 110,720.001.000000

Base 64.000000 0.00 0.00 0.00 110,720.00

COMMON STOCK USD.5291011104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EMERSON ELECTRIC CO

4,270.000 NHEU Local 53.617700 0.00 64.05 4.40 228,879.131.000000

Base 53.617700 0.00 64.05 4.40 228,879.13

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,210.000 NHDM Local 53.183300 0.00 18.15 1.24 64,332.401.000000

Base 53.183300 0.00 18.15 1.24 64,332.40

291011104 Total

82.20 5.640.005,480.000 Local 293,211.53

Base 0.00 82.20 5.64 293,211.53

COMMON STOCK USD.01292218104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEMPLOYERS HOLDINGS INC

420.000 NHHZ Local 15.930000 0.00 0.50 0.13 6,689.971.000000

Base 15.930000 0.00 0.50 0.13 6,689.97

COMMON STOCK USD.1292475209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEMULEX CORP

500.000 NHHZ Local 8.170000 0.00 0.60 0.08 4,084.321.000000

Base 8.170000 0.00 0.60 0.08 4,084.32

COMMON STOCK USD.01292554102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENCORE CAPITAL GROUP INC

620.000 NHHZ Local 29.340000 0.00 0.74 0.35 18,189.711.000000

Base 29.340000 0.00 0.74 0.35 18,189.71
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COMMON STOCK USD.01292562105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENCORE WIRE CORP

180.000 NHHZ Local 23.210000 0.00 0.22 0.09 4,177.491.000000

Base 23.210000 0.00 0.22 0.09 4,177.49

COMMON STOCK USD.0129264F205 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCENDO PHARMACEUT HLDGS INC

8,820.000 NHHY Local 38.630000 0.00 10.58 6.55 340,699.471.000000

Base 38.630000 0.00 10.58 6.55 340,699.47

COMMON STOCK USD.01292659109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENERGY CONVERSION DEVICES

5,480.000 NHHZ Local 1.150000 0.00 6.58 0.13 6,295.291.000000

Base 1.150000 0.00 6.58 0.13 6,295.29

COMMON STOCK USD.0129265N108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ENERGEN CORP

400.000 NHHY Local 60.694000 0.00 6.00 0.47 24,271.131.000000

Base 60.694000 0.00 6.00 0.47 24,271.13

COMMON STOCK USD.0129266R108 07 Jun 2011 10 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSENERGIZER HOLDINGS INC

3,496.000 NHEZ Local 72.724400 0.00 104.88 4.89 254,134.731.000000

Base 72.724400 0.00 104.88 4.89 254,134.73

08 Jun 2011 13 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

4,615.000 NHEZ Local 70.853800 0.00 138.45 6.28 326,845.561.000000

Base 70.853800 0.00 138.45 6.28 326,845.56

10 Jun 2011 15 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

4,685.000 NHEZ Local 70.004200 0.00 140.55 6.30 327,822.831.000000

Base 70.004200 0.00 140.55 6.30 327,822.83

06 Jun 2011 09 Jun 2011 USD/DTC 0.03PERSHING LLC

4,370.000 NHEZ Local 72.245700 0.00 131.10 6.07 315,576.541.000000

Base 72.245700 0.00 131.10 6.07 315,576.54
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09 Jun 2011 14 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

4,684.000 NHEZ Local 70.634700 0.00 140.52 6.36 330,706.051.000000

Base 70.634700 0.00 140.52 6.36 330,706.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

370.000 NHHY Local 70.000000 0.00 0.44 0.50 25,899.061.000000

Base 70.000000 0.00 0.44 0.50 25,899.06

29266R108 Total

655.94 30.400.0022,220.000 Local 1,580,984.77

Base 0.00 655.94 30.40 1,580,984.77

COMMON STOCK29269A102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENDOCYTE INC

390.000 NHHZ Local 12.880000 0.00 0.47 0.10 5,022.631.000000

Base 12.880000 0.00 0.47 0.10 5,022.63

COMMON STOCK29270U303 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENERGY PARTNERS LTD

300.000 NHHZ Local 14.130000 0.00 0.36 0.09 4,238.551.000000

Base 14.130000 0.00 0.36 0.09 4,238.55

COMMON STOCK USD.01292756202 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENERGYSOLUTIONS INC

4,210.000 NHHZ Local 4.910000 0.00 5.05 0.40 20,665.651.000000

Base 4.910000 0.00 5.05 0.40 20,665.65

COMMON STOCK USD.0129275Y102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENERSYS

130.000 NHHZ Local 31.930000 0.00 0.16 0.08 4,150.661.000000

Base 31.930000 0.00 0.16 0.08 4,150.66

COMMON STOCK USD.0129355X107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENPRO INDUSTRIES INC

110.000 NHHZ Local 44.670000 0.00 0.13 0.10 4,913.471.000000

Base 44.670000 0.00 0.13 0.10 4,913.47
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COMMON STOCK USD.0129362U104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENTEGRIS INC

500.000 NHHZ Local 9.780000 0.00 0.60 0.10 4,889.301.000000

Base 9.780000 0.00 0.60 0.10 4,889.30

COMMON STOCK USD.0129364G103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ENTERGY CORP

420.000 NHHY Local 66.855900 0.00 6.30 0.54 28,072.641.000000

Base 66.855900 0.00 6.30 0.54 28,072.64

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

540.000 NHHY Local 68.170000 0.00 0.64 0.71 36,810.451.000000

Base 68.170000 0.00 0.64 0.71 36,810.45

29364G103 Total

6.94 1.250.00960.000 Local 64,883.09

Base 0.00 6.94 1.25 64,883.09

COMMON STOCK USD.01293712105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENTERPRISE FINANCIAL SERVICE

300.000 NHHZ Local 13.300000 0.00 0.36 0.08 3,989.561.000000

Base 13.300000 0.00 0.36 0.08 3,989.56

REIT USD.0129380T105 27 May 2011 02 Jun 2011 USD/DTC 0.01WEEDEN + CO.ENTERTAINMENT PROPERTIES TR

300.000 NHDX Local 48.294300 0.00 3.00 0.28 14,485.011.000000

Base 48.294300 0.00 3.00 0.28 14,485.01

31 May 2011 03 Jun 2011 USD/DTC 0.02INSTINET

4,200.000 NHDX Local 48.489200 0.00 84.00 3.92 203,566.721.000000

Base 48.489200 0.00 84.00 3.92 203,566.72

01 Jun 2011 06 Jun 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

50.000 NHDX Local 48.572900 0.00 1.00 0.05 2,427.601.000000

Base 48.572900 0.00 1.00 0.05 2,427.60
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02 Jun 2011 07 Jun 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

2,800.000 NHDX Local 47.416700 0.00 56.00 2.55 132,708.211.000000

Base 47.416700 0.00 56.00 2.55 132,708.21

03 Jun 2011 08 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

2,450.000 NHDX Local 46.996700 0.00 73.50 2.22 115,066.201.000000

Base 46.996700 0.00 73.50 2.22 115,066.20

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 45.970000 0.00 0.24 0.18 9,193.581.000000

Base 45.970000 0.00 0.24 0.18 9,193.58

29380T105 Total

217.74 9.200.0010,000.000 Local 477,447.32

Base 0.00 217.74 9.20 477,447.32

COMMON STOCK29384R105 13 Apr 2011 18 Apr 2011 USD/DTC 0.03LOOP CAPITAL MARKETSENTROPIC COMMUNICATIONS INC

43,340.000 NHHO Local 7.278600 0.00 1,300.20 6.06 314,148.261.000000

Base 7.278600 0.00 1,300.20 6.06 314,148.26

14 Apr 2011 19 Apr 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

28,550.000 NHHO Local 7.702600 0.00 856.50 4.23 219,048.501.000000

Base 7.702600 0.00 856.50 4.23 219,048.50

29384R105 Total

2,156.70 10.290.0071,890.000 Local 533,196.76

Base 0.00 2,156.70 10.29 533,196.76

COMMON STOCK29404K106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETENVESTNET INC

260.000 NHHZ Local 14.010000 0.00 0.31 0.07 3,642.221.000000

Base 14.010000 0.00 0.31 0.07 3,642.22
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COMMON STOCK29426L108 17 May 2011 17 May 2011 USD/DTCMERGEREPICOR SOFTWARE CORP

2,712.000 NHHZ Local 12.500000 0.00 0.00 0.00 33,900.001.000000

Base 12.500000 0.00 0.00 0.00 33,900.00

COMMON STOCK294429105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEQUIFAX INC

1,300.000 NHHY Local 33.650000 0.00 1.56 0.84 43,742.601.000000

Base 33.650000 0.00 1.56 0.84 43,742.60

COMMON STOCK29444U502 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EQUINIX INC

250.000 NHEU Local 99.020000 0.00 3.75 0.48 24,750.771.000000

Base 99.020000 0.00 3.75 0.48 24,750.77

REIT USD.0129472R108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEQUITY LIFESTYLE PROPERTIES

200.000 NHHZ Local 62.630000 0.00 0.24 0.25 12,525.511.000000

Base 62.630000 0.00 0.24 0.25 12,525.51

REIT USD.0129476L107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EQUITY RESIDENTIAL

600.000 NHHY Local 59.999700 0.00 9.00 0.70 35,990.121.000000

Base 59.999700 0.00 9.00 0.70 35,990.12

COMMON STOCK NPV29530P102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCERIE INDEMNITY COMPANY CL A

680.000 NHHY Local 67.320000 0.00 0.81 0.88 45,775.911.000000

Base 67.320000 0.00 0.81 0.88 45,775.91

COMMON STOCK USD.01296315104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ESCO TECHNOLOGIES INC

120.000 NHHZ Local 37.655000 0.00 1.80 0.09 4,516.711.000000

Base 37.655000 0.00 1.80 0.09 4,516.71

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,080.000 NHHZ Local 35.180000 0.00 1.30 0.73 37,992.371.000000

Base 35.180000 0.00 1.30 0.73 37,992.37
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296315104 Total

3.10 0.820.001,200.000 Local 42,509.08

Base 0.00 3.10 0.82 42,509.08

COMMON STOCK USD.0129667D104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETESSA BANCORP INC

500.000 NHHZ Local 12.250000 0.00 0.60 0.12 6,124.281.000000

Base 12.250000 0.00 0.60 0.12 6,124.28

REIT USD.0001297178105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCESSEX PROPERTY TRUST INC

477.000 NHHY Local 133.960000 0.00 0.57 1.23 63,897.121.000000

Base 133.960000 0.00 0.57 1.23 63,897.12

COMMON STOCK USD.2297425100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ESTERLINE TECHNOLOGIES CORP

60.000 NHHZ Local 71.330000 0.00 0.90 0.09 4,278.811.000000

Base 71.330000 0.00 0.90 0.09 4,278.81

18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

1,480.000 NHDU Local 73.760300 0.00 44.40 2.10 109,118.741.000000

Base 73.760300 0.00 44.40 2.10 109,118.74

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

60.000 NHHZ Local 73.250000 0.00 0.07 0.09 4,394.841.000000

Base 73.250000 0.00 0.07 0.09 4,394.84

297425100 Total

45.37 2.280.001,600.000 Local 117,792.39

Base 0.00 45.37 2.28 117,792.39

COMMON STOCK USD.01297602104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETETHAN ALLEN INTERIORS INC

200.000 NHHZ Local 20.880000 0.00 0.24 0.09 4,175.671.000000

Base 20.880000 0.00 0.24 0.09 4,175.67
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COMMON STOCK USD.0129977A105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEVERCORE PARTNERS INC CL A

120.000 NHHZ Local 32.570000 0.00 0.14 0.08 3,908.181.000000

Base 32.570000 0.00 0.14 0.08 3,908.18

COMMON STOCK USD.0130033R306 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEVERGREEN SOLAR INC

4,623.000 NHHZ Local 0.490000 0.00 5.55 0.05 2,259.671.000000

Base 0.490000 0.00 5.55 0.05 2,259.67

COMMON STOCK30066A105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEXAMWORKS GROUP INC

430.000 NHHZ Local 25.290000 0.00 0.52 0.21 10,873.971.000000

Base 25.290000 0.00 0.52 0.21 10,873.97

COMMON STOCK NPV30161N101 23 May 2011 26 May 2011 USD/DTC 0.04MR BEAL &COMPANYEXELON CORP

19,435.000 NHEZ Local 42.054300 0.00 777.40 15.70 816,532.221.000000

Base 42.054300 0.00 777.40 15.70 816,532.22

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,110.000 NHHY Local 41.644800 0.00 31.65 1.69 87,837.191.000000

Base 41.644800 0.00 31.65 1.69 87,837.19

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,700.000 NHHY Local 42.020000 0.00 2.04 1.38 71,430.581.000000

Base 42.020000 0.00 2.04 1.38 71,430.58

30161N101 Total

811.09 18.770.0023,245.000 Local 975,799.99

Base 0.00 811.09 18.77 975,799.99

COMMON STOCK30161Q104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEXELIXIS INC

8,360.000 NHHZ Local 8.740000 0.00 10.03 1.41 73,054.961.000000

Base 8.740000 0.00 10.03 1.41 73,054.96
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COMMON STOCK30212P105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCEXPEDIA INC

3,430.000 NHHY Local 27.960000 0.00 4.11 1.85 95,896.841.000000

Base 27.960000 0.00 4.11 1.85 95,896.84

COMMON STOCK USD.01302130109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EXPEDITORS INTL WASH INC

1,200.000 NHEU Local 52.213300 0.00 18.00 1.21 62,636.751.000000

Base 52.213300 0.00 18.00 1.21 62,636.75

COMMON STOCK30214U102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEXPONENT INC

120.000 NHHZ Local 41.120000 0.00 0.14 0.10 4,934.161.000000

Base 41.120000 0.00 0.14 0.10 4,934.16

COMMON STOCK USD.01302182100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EXPRESS SCRIPTS INC

3,100.000 NHEU Local 59.458100 0.00 46.50 3.54 184,270.071.000000

Base 59.458100 0.00 46.50 3.54 184,270.07

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 52.940000 0.00 0.60 0.51 26,468.891.000000

Base 52.940000 0.00 0.60 0.51 26,468.89

302182100 Total

47.10 4.050.003,600.000 Local 210,738.96

Base 0.00 47.10 4.05 210,738.96

REIT USD.0130225T102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETEXTRA SPACE STORAGE INC

4,700.000 NHHZ Local 20.480000 0.00 5.64 1.85 96,248.511.000000

Base 20.480000 0.00 5.64 1.85 96,248.51

COMMON STOCK USD.0130225X103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EXTERRAN HOLDINGS INC

1,210.000 NHHY Local 20.282000 0.00 18.15 0.48 24,522.591.000000

Base 20.282000 0.00 18.15 0.48 24,522.59
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

19,280.000 NHEU Local 20.030000 0.00 23.13 7.42 386,147.851.000000

Base 20.030000 0.00 23.13 7.42 386,147.85

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,700.000 NHHY Local 20.030000 0.00 4.44 1.43 74,105.131.000000

Base 20.030000 0.00 4.44 1.43 74,105.13

30225X103 Total

45.72 9.330.0024,190.000 Local 484,775.57

Base 0.00 45.72 9.33 484,775.57

COMMON STOCK USD.01302301106 16 Jun 2011 21 Jun 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHEZCORP INC CL A

1,500.000 NHDX Local 31.078900 0.00 45.00 0.90 46,572.451.000000

Base 31.078900 0.00 45.00 0.90 46,572.45

17 Jun 2011 22 Jun 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

2,450.000 NHDX Local 30.494800 0.00 73.50 1.44 74,637.321.000000

Base 30.494800 0.00 73.50 1.44 74,637.32

20 Jun 2011 23 Jun 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

11,900.000 NHDX Local 30.740600 0.00 357.00 7.03 365,449.111.000000

Base 30.740600 0.00 357.00 7.03 365,449.11

21 Jun 2011 24 Jun 2011 USD/DTC 0.01LIQUIDNETINC

4,550.000 NHDX Local 31.551400 0.00 45.50 2.76 143,510.611.000000

Base 31.551400 0.00 45.50 2.76 143,510.61

22 Jun 2011 27 Jun 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHDX Local 31.652400 0.00 15.00 0.92 47,462.681.000000

Base 31.652400 0.00 15.00 0.92 47,462.68
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23 Jun 2011 28 Jun 2011 USD/DTC 0.01LIQUIDNETINC

4,100.000 NHDX Local 30.772400 0.00 41.00 2.43 126,123.411.000000

Base 30.772400 0.00 41.00 2.43 126,123.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

490.000 NHHZ Local 32.070000 0.00 0.59 0.31 15,713.401.000000

Base 32.070000 0.00 0.59 0.31 15,713.40

302301106 Total

577.59 15.790.0026,490.000 Local 819,468.98

Base 0.00 577.59 15.79 819,468.98

COMMON STOCK NPV30231G102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.EXXON MOBIL CORP

7,680.000 NHDM Local 85.124900 0.00 115.20 12.56 653,631.471.000000

Base 85.124900 0.00 115.20 12.56 653,631.47

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

26,550.000 NHEU Local 81.935900 0.00 398.25 41.77 2,174,958.131.000000

Base 81.935900 0.00 398.25 41.77 2,174,958.13

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHY Local 80.772600 0.00 18.00 1.87 96,907.251.000000

Base 80.772600 0.00 18.00 1.87 96,907.25

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

56,000.000 NHEU Local 76.780000 0.00 67.20 82.56 4,299,530.241.000000

Base 76.780000 0.00 67.20 82.56 4,299,530.24

30231G102 Total

598.65 138.760.0091,430.000 Local 7,225,027.09

Base 0.00 598.65 138.76 7,225,027.09
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COMMON STOCK NPV30239F106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFBL FINANCIAL GROUP INC CL A

170.000 NHHZ Local 30.310000 0.00 0.20 0.10 5,152.401.000000

Base 30.310000 0.00 0.20 0.10 5,152.40

COMMON STOCK NPV30241L109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFEI COMPANY

3,600.000 NHHZ Local 36.360000 0.00 4.32 2.52 130,889.161.000000

Base 36.360000 0.00 4.32 2.52 130,889.16

COMMON STOCK USD.01302445101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FLIR SYSTEMS INC

870.000 NHEU Local 35.110200 0.00 13.05 0.59 30,532.231.000000

Base 35.110200 0.00 13.05 0.59 30,532.23

20 Jun 2011 23 Jun 2011 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INC

700.000 NHDZ Local 33.085600 0.00 28.00 0.45 23,131.471.000000

Base 33.085600 0.00 28.00 0.45 23,131.47

20 Jun 2011 23 Jun 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

11,357.000 NHDZ Local 32.994000 0.00 454.28 7.20 374,251.381.000000

Base 32.994000 0.00 454.28 7.20 374,251.38

21 Jun 2011 24 Jun 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

15,143.000 NHDZ Local 32.842700 0.00 605.72 9.55 496,721.741.000000

Base 32.842700 0.00 605.72 9.55 496,721.74

21 Jun 2011 24 Jun 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

2,675.000 NHDZ Local 32.865000 0.00 53.50 1.69 87,858.691.000000

Base 32.865000 0.00 53.50 1.69 87,858.69

22 Jun 2011 27 Jun 2011 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INC

8,182.000 NHDZ Local 32.841300 0.00 327.28 5.16 268,375.081.000000

Base 32.841300 0.00 327.28 5.16 268,375.08

23 Jun 2011 28 Jun 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

14,629.000 NHDZ Local 32.429400 0.00 292.58 9.11 474,108.001.000000

Base 32.429400 0.00 292.58 9.11 474,108.00
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24 Jun 2011 29 Jun 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

4,608.000 NHDZ Local 32.155000 0.00 92.16 2.85 148,075.231.000000

Base 32.155000 0.00 92.16 2.85 148,075.23

27 Jun 2011 30 Jun 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

6,206.000 NHDZ Local 32.173400 0.00 124.12 3.84 199,540.161.000000

Base 32.173400 0.00 124.12 3.84 199,540.16

302445101 Total

1,990.69 40.440.0064,370.000 Local 2,102,593.98

Base 0.00 1,990.69 40.44 2,102,593.98

COMMON STOCK USD.1302491303 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FMC CORP

280.000 NHEU Local 82.652100 0.00 4.20 0.45 23,137.941.000000

Base 82.652100 0.00 4.20 0.45 23,137.94

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,650.000 NHHY Local 83.100000 0.00 1.98 2.64 137,110.381.000000

Base 83.100000 0.00 1.98 2.64 137,110.38

302491303 Total

6.18 3.090.001,930.000 Local 160,248.32

Base 0.00 6.18 3.09 160,248.32

COMMON STOCK USD.0130249U101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FMC TECHNOLOGIES INC

1,670.000 NHDM Local 47.982400 0.00 25.05 1.54 80,104.021.000000

Base 47.982400 0.00 25.05 1.54 80,104.02

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,380.000 NHEU Local 44.118700 0.00 35.70 2.02 104,964.791.000000

Base 44.118700 0.00 35.70 2.02 104,964.79
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30249U101 Total

60.75 3.560.004,050.000 Local 185,068.81

Base 0.00 60.75 3.56 185,068.81

COMMON STOCK USD.1302563101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FPIC INSURANCE GROUP INC

110.000 NHHZ Local 39.368700 0.00 1.65 0.09 4,328.821.000000

Base 39.368700 0.00 1.65 0.09 4,328.82

COMMON STOCK USD.01302941109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FTI CONSULTING INC

690.000 NHHY Local 36.803800 0.00 10.35 0.49 25,383.781.000000

Base 36.803800 0.00 10.35 0.49 25,383.78

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,210.000 NHEU Local 36.450000 0.00 2.65 1.55 80,550.301.000000

Base 36.450000 0.00 2.65 1.55 80,550.30

302941109 Total

13.00 2.040.002,900.000 Local 105,934.08

Base 0.00 13.00 2.04 105,934.08

COMMON STOCK USD.01303075105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FACTSET RESEARCH SYSTEMS INC

260.000 NHEU Local 107.020800 0.00 3.90 0.54 27,820.971.000000

Base 107.020800 0.00 3.90 0.54 27,820.97

COMMON STOCK USD.01303250104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFAIR ISAAC CORP

3,700.000 NHHZ Local 28.980000 0.00 4.44 2.06 107,219.501.000000

Base 28.980000 0.00 4.44 2.06 107,219.50

REAL ESTATE3059979A8 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTPREMIER PLACE

33,892,268.250 NHEP Local 1.000000 0.00 0.00 0.00 33,892,268.251.000000

Base 1.000000 0.00 0.00 0.00 33,892,268.25
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COMMON STOCK306137100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFALCONSTOR SOFTWARE INC

2,340.000 NHHZ Local 4.290000 0.00 2.81 0.20 10,035.591.000000

Base 4.290000 0.00 2.81 0.20 10,035.59

COMMON STOCK USD.1307000109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FAMILY DOLLAR STORES

670.000 NHEU Local 55.513400 0.00 10.05 0.72 37,183.211.000000

Base 55.513400 0.00 10.05 0.72 37,183.21

L.P.307395905 26 May 2011 26 May 2011 USD/BOSSTATE STREET BANK AND TRUSTFARALLON CAPITAL INST PARTNERS

20,517.000 NHHG Local 1.000000 0.00 0.00 0.00 20,517.001.000000

Base 1.000000 0.00 0.00 0.00 20,517.00

COMMON STOCK USD.01311900104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FASTENAL CO

1,500.000 NHEU Local 32.887600 0.00 22.50 0.95 49,307.951.000000

Base 32.887600 0.00 22.50 0.95 49,307.95

COMMON STOCK USD.01313549404 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFEDERAL MOGUL CORP

1,250.000 NHEU Local 21.640000 0.00 1.50 0.52 27,047.981.000000

Base 21.640000 0.00 1.50 0.52 27,047.98

REIT USD.01313747206 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFEDERAL REALTY INVS TRUST

700.000 NHHY Local 83.810000 0.00 0.84 1.13 58,665.031.000000

Base 83.810000 0.00 0.84 1.13 58,665.03

COMMON STOCK USD1.313855108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFEDERAL SIGNAL CORP

1,180.000 NHHZ Local 6.320000 0.00 1.42 0.15 7,456.031.000000

Base 6.320000 0.00 1.42 0.15 7,456.03

COMMON STOCK NPV314211103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFEDERATED INVESTORS INC CL B

1,200.000 NHHY Local 23.620000 0.00 1.44 0.55 28,342.011.000000

Base 23.620000 0.00 1.44 0.55 28,342.01
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COMMON STOCK USD.131428X106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDEX CORP

10,000.000 NHDJ Local 93.550000 0.00 0.00 0.00 935,500.001.000000

Base 93.550000 0.00 0.00 0.00 935,500.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,250.000 NHEU Local 95.083900 0.00 92.50 16.89 879,416.691.000000

Base 95.083900 0.00 92.50 16.89 879,416.69

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,150.000 NHEU Local 91.198300 0.00 17.25 2.02 104,858.781.000000

Base 91.198300 0.00 17.25 2.02 104,858.78

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

270.000 NHHY Local 90.648600 0.00 4.05 0.47 24,470.601.000000

Base 90.648600 0.00 4.05 0.47 24,470.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,510.000 NHEU Local 91.870000 0.00 12.61 18.54 965,522.551.000000

Base 91.870000 0.00 12.61 18.54 965,522.55

31428X106 Total

126.41 37.920.0031,180.000 Local 2,909,768.62

Base 0.00 126.41 37.92 2,909,768.62

REIT USD.0131430F101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFELCOR LODGING TRUST INC

800.000 NHHZ Local 5.210000 0.00 0.96 0.09 4,166.951.000000

Base 5.210000 0.00 0.96 0.09 4,166.95

COMMON STOCK NPV315616102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.F5 NETWORKS INC

452.000 NHEU Local 105.786300 0.00 6.78 0.92 47,807.711.000000

Base 105.786300 0.00 6.78 0.92 47,807.71
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COMMON STOCK31567R209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIBERTOWER CORP

7,200.000 NHHZ Local 1.300000 0.00 8.64 0.18 9,351.181.000000

Base 1.300000 0.00 8.64 0.18 9,351.18

COMMON STOCK USD.0131620M106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIDELITY NATIONAL INFORMATIO

35,000.000 NHDJ Local 32.690000 0.00 0.00 0.00 1,144,150.001.000000

Base 32.690000 0.00 0.00 0.00 1,144,150.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

35,000.000 NHEU Local 33.276900 0.00 350.00 22.37 1,164,319.131.000000

Base 33.276900 0.00 350.00 22.37 1,164,319.13

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

780.000 NHHY Local 31.315100 0.00 11.70 0.47 24,413.611.000000

Base 31.315100 0.00 11.70 0.47 24,413.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

790.000 NHHY Local 30.070000 0.00 0.94 0.46 23,753.901.000000

Base 30.070000 0.00 0.94 0.46 23,753.90

31620M106 Total

362.64 23.300.0071,570.000 Local 2,356,636.64

Base 0.00 362.64 23.30 2,356,636.64

COMMON STOCK31620R105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFIDELITY NATIONAL FINL A

1,600.000 NHHY Local 15.410000 0.00 1.92 0.48 24,653.601.000000

Base 15.410000 0.00 1.92 0.48 24,653.60

COMMON STOCK NPV316773100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FIFTH THIRD BANCORP

4,090.000 NHHY Local 12.492300 0.00 61.35 0.99 51,031.171.000000

Base 12.492300 0.00 61.35 0.99 51,031.17
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,460.000 NHHY Local 12.180000 0.00 2.95 0.58 29,959.271.000000

Base 12.180000 0.00 2.95 0.58 29,959.27

316773100 Total

64.30 1.570.006,550.000 Local 80,990.44

Base 0.00 64.30 1.57 80,990.44

COMMON STOCK USD.0131678A103 06 May 2011 06 May 2011 USD/DTCSALE OF FRACTIONAL SFIFTH STREET FINANCE CORP

0.122 NHHZ Local 9.672131 0.00 0.00 0.00 1.181.000000

Base 9.672131 0.00 0.00 0.00 1.18

26 May 2011 26 May 2011 USD/DTCSHARE ADJUSTMENT

0.450 NHDU Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

08 Jun 2011 08 Jun 2011 USD/DTCSALE OF FRACTIONAL S

0.119 NHHZ Local 26.302521 0.00 0.00 0.00 3.131.000000

Base 26.302521 0.00 0.00 0.00 3.13

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

500.000 NHHZ Local 11.590000 0.00 0.60 0.12 5,794.281.000000

Base 11.590000 0.00 0.60 0.12 5,794.28

31678A103 Total

0.60 0.120.00500.691 Local 5,798.59

Base 0.00 0.60 0.12 5,798.59

COMMON STOCK USD.01317923100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFINISH LINE/THE   CL A

200.000 NHHZ Local 21.340000 0.00 0.24 0.09 4,267.671.000000

Base 21.340000 0.00 0.24 0.09 4,267.67
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COMMON STOCK USD1.318672706 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST BANCORP PUERTO RICO

3,070.000 NHHZ Local 3.810000 0.00 3.68 0.23 11,692.791.000000

Base 3.810000 0.00 3.68 0.23 11,692.79

COMMON STOCK USD1.31946M103 03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.FIRST CITIZENS BCSHS   CL A

131.000 NHHY Local 187.432700 0.00 1.96 0.48 24,551.241.000000

Base 187.432700 0.00 1.96 0.48 24,551.24

COMMON STOCK USD1.319829107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FIRST COMMONWEALTH FINL CORP

650.000 NHHZ Local 6.913800 0.00 9.75 0.09 4,484.131.000000

Base 6.913800 0.00 9.75 0.09 4,484.13

COMMON STOCK NPV320209109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST FINANCIAL BANCORP

340.000 NHHZ Local 15.770000 0.00 0.41 0.11 5,361.281.000000

Base 15.770000 0.00 0.41 0.11 5,361.28

COMMON STOCK USD.0132020R109 16 Jun 2011 16 Jun 2011 USD/DTCSALE OF FRACTIONAL SFIRST FINL BANKSHARES INC

0.500 NHHZ Local 30.780000 0.00 0.00 0.00 15.391.000000

Base 30.780000 0.00 0.00 0.00 15.39

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

170.000 NHHZ Local 33.410000 0.00 0.20 0.11 5,679.391.000000

Base 33.410000 0.00 0.20 0.11 5,679.39

32020R109 Total

0.20 0.110.00170.500 Local 5,694.78

Base 0.00 0.20 0.11 5,694.78

COMMON STOCK NPV320218100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST FINANCIAL CORP/INDIANA

130.000 NHHZ Local 32.770000 0.00 0.16 0.09 4,259.851.000000

Base 32.770000 0.00 0.16 0.09 4,259.85
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COMMON STOCK320517105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFIRST HORIZON NATIONAL CORP

2,440.000 NHHY Local 9.540000 0.00 2.92 0.45 23,274.231.000000

Base 9.540000 0.00 2.92 0.45 23,274.23

REIT USD.0132054K103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST INDUSTRIAL REALTY TR

400.000 NHHZ Local 10.740000 0.00 0.48 0.09 4,295.431.000000

Base 10.740000 0.00 0.48 0.09 4,295.43

COMMON STOCK USD.01320867104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST MIDWEST BANCORP INC/IL

420.000 NHHZ Local 11.720000 0.00 0.50 0.10 4,921.801.000000

Base 11.720000 0.00 0.50 0.10 4,921.80

COMMON STOCK USD.0133582V108 04 May 2011 04 May 2011 USD/DTCSALE OF FRACTIONAL SFIRST NIAGARA FINANCIAL GRP

0.200 NHHZ Local 10.200000 0.00 0.00 0.00 2.041.000000

Base 10.200000 0.00 0.00 0.00 2.04

05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,387.000 NHHZ Local 14.069700 0.00 35.81 0.65 33,547.911.000000

Base 14.069700 0.00 35.81 0.65 33,547.91

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHHY Local 13.793700 0.00 27.00 0.48 24,801.181.000000

Base 13.793700 0.00 27.00 0.48 24,801.18

33582V108 Total

62.81 1.130.004,187.200 Local 58,351.13

Base 0.00 62.81 1.13 58,351.13

REIT USD.00133610F109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST POTOMAC REALTY TRUST

300.000 NHHZ Local 14.960000 0.00 0.36 0.09 4,487.551.000000

Base 14.960000 0.00 0.36 0.09 4,487.55
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COMMON STOCK336433107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FIRST SOLAR INC

314.000 NHEU Local 117.100100 0.00 4.71 0.71 36,764.011.000000

Base 117.100100 0.00 4.71 0.71 36,764.01

COMMON STOCK USD.0133646W100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRST SOUTH BANCORP INC /NC

1,190.000 NHHZ Local 4.220000 0.00 1.43 0.10 5,020.271.000000

Base 4.220000 0.00 1.43 0.10 5,020.27

COMMON STOCK NPV336901103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINET1ST SOURCE CORP

210.000 NHHZ Local 20.080000 0.00 0.25 0.09 4,216.461.000000

Base 20.080000 0.00 0.25 0.09 4,216.46

COMMON STOCK USD.01337738108 09 May 2011 12 May 2011 USD/DTC 0.02MR BEAL &COMPANYFISERV INC

3,150.000 NHEY Local 61.786400 0.00 63.00 3.74 194,560.421.000000

Base 61.786400 0.00 63.00 3.74 194,560.42

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

910.000 NHEU Local 62.769200 0.00 13.65 1.10 57,105.221.000000

Base 62.769200 0.00 13.65 1.10 57,105.22

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

390.000 NHHY Local 63.031700 0.00 5.85 0.48 24,576.031.000000

Base 63.031700 0.00 5.85 0.48 24,576.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,440.000 NHHY Local 60.710000 0.00 1.72 1.68 87,419.001.000000

Base 60.710000 0.00 1.72 1.68 87,419.00

337738108 Total

84.22 7.000.005,890.000 Local 363,660.67

Base 0.00 84.22 7.00 363,660.67
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COMMON STOCK NPV337915102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFIRSTMERIT CORP

360.000 NHHZ Local 16.040000 0.00 0.43 0.12 5,773.851.000000

Base 16.040000 0.00 0.43 0.12 5,773.85

COMMON STOCK USD.1337932107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FIRSTENERGY CORP

1,510.000 NHHY Local 43.470200 0.00 22.65 1.27 65,616.081.000000

Base 43.470200 0.00 22.65 1.27 65,616.08

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,130.000 NHHY Local 43.050000 0.00 1.35 0.94 48,644.211.000000

Base 43.050000 0.00 1.35 0.94 48,644.21

337932107 Total

24.00 2.210.002,640.000 Local 114,260.29

Base 0.00 24.00 2.21 114,260.29

COMMON STOCK USD.01343412102 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FLUOR CORP

1,680.000 NHDM Local 69.718900 0.00 25.20 2.25 117,100.301.000000

Base 69.718900 0.00 25.20 2.25 117,100.30

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

370.000 NHHY Local 66.216200 0.00 5.55 0.48 24,493.961.000000

Base 66.216200 0.00 5.55 0.48 24,493.96

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

12,370.000 NHHY Local 61.120000 0.00 14.84 14.52 756,025.041.000000

Base 61.120000 0.00 14.84 14.52 756,025.04

343412102 Total

45.59 17.250.0014,420.000 Local 897,619.30

Base 0.00 45.59 17.25 897,619.30
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COMMON STOCK USD.01343498101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FLOWERS FOODS INC

770.000 NHHY Local 31.840000 0.00 11.55 0.48 24,504.771.000000

Base 31.840000 0.00 11.55 0.48 24,504.77

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,320.000 NHHY Local 32.530000 0.00 3.98 2.08 107,993.541.000000

Base 32.530000 0.00 3.98 2.08 107,993.54

343498101 Total

15.53 2.560.004,090.000 Local 132,498.31

Base 0.00 15.53 2.56 132,498.31

COMMON STOCK USD.01343873105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFLUSHING FINANCIAL CORP

300.000 NHHZ Local 12.550000 0.00 0.36 0.08 3,764.561.000000

Base 12.550000 0.00 0.36 0.08 3,764.56

COMMON STOCK USD.01344849104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFOOT LOCKER INC

1,000.000 NHHY Local 24.240000 0.00 1.20 0.47 24,238.331.000000

Base 24.240000 0.00 1.20 0.47 24,238.33

COMMON STOCK345203202 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFORCE PROTECTION INC

4,210.000 NHHZ Local 4.650000 0.00 5.05 0.38 19,571.071.000000

Base 4.650000 0.00 5.05 0.38 19,571.07

COMMON STOCK USD.01345370860 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FORD MOTOR CO

20,790.000 NHEU Local 14.446800 0.00 311.85 5.77 300,031.351.000000

Base 14.446800 0.00 311.85 5.77 300,031.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

88,010.000 NHEU Local 13.240000 0.00 105.61 22.38 1,165,124.411.000000

Base 13.240000 0.00 105.61 22.38 1,165,124.41
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345370860 Total

417.46 28.150.00108,800.000 Local 1,465,155.76

Base 0.00 417.46 28.15 1,465,155.76

COMMON STOCK345550107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFOREST CITY ENTERPRISES CL A

1,300.000 NHHY Local 18.130000 0.00 1.56 0.46 23,566.981.000000

Base 18.130000 0.00 1.56 0.46 23,566.98

COMMON STOCK USD.1345838106 24 May 2011 27 May 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFOREST LABORATORIES INC

63,800.000 NHDF Local 34.930100 0.00 1,276.00 42.79 2,227,221.591.000000

Base 34.930100 0.00 1,276.00 42.79 2,227,221.59

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 36.699100 0.00 10.50 0.50 25,678.371.000000

Base 36.699100 0.00 10.50 0.50 25,678.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHHY Local 39.330000 0.00 0.84 0.53 27,529.631.000000

Base 39.330000 0.00 0.84 0.53 27,529.63

345838106 Total

1,287.34 43.820.0065,200.000 Local 2,280,429.59

Base 0.00 1,287.34 43.82 2,280,429.59

REAL ESTATE34599G985 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTFOOTHILL PLAZA

32,857,743.980 NHEP Local 1.000000 0.00 0.00 0.00 32,857,743.981.000000

Base 1.000000 0.00 0.00 0.00 32,857,743.98

COMMON STOCK USD.1346091705 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFOREST OIL CORP

1,700.000 NHHY Local 25.450000 0.00 2.04 0.84 43,262.121.000000

Base 25.450000 0.00 2.04 0.84 43,262.12
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COMMON STOCK USD1.346233109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFORESTAR GROUP INC

400.000 NHHZ Local 16.060000 0.00 0.48 0.13 6,423.391.000000

Base 16.060000 0.00 0.48 0.13 6,423.39

COMMON STOCK346375108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFORMFACTOR INC

500.000 NHHZ Local 8.760000 0.00 0.60 0.09 4,379.311.000000

Base 8.760000 0.00 0.60 0.09 4,379.31

COMMON STOCK349631101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FORTUNE BRANDS INC

390.000 NHHY Local 63.490600 0.00 5.85 0.48 24,755.001.000000

Base 63.490600 0.00 5.85 0.48 24,755.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,070.000 NHEU Local 62.510000 0.00 1.28 1.29 66,883.131.000000

Base 62.510000 0.00 1.28 1.29 66,883.13

349631101 Total

7.13 1.770.001,460.000 Local 91,638.13

Base 0.00 7.13 1.77 91,638.13

COMMON STOCK USD.01349882100 09 May 2011 12 May 2011 USD/DTC 0.03RBC CAPITAL MARKETSFOSSIL INC

18,880.000 NHDY Local 94.082400 0.00 566.40 34.11 1,775,675.201.000000

Base 94.082400 0.00 566.40 34.11 1,775,675.20

COMMON STOCK USD.01350060109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFOSTER (LB) CO A

160.000 NHHZ Local 30.820000 0.00 0.19 0.10 4,930.911.000000

Base 30.820000 0.00 0.19 0.10 4,930.91

COMMON STOCK USD.1354613101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FRANKLIN RESOURCES INC

844.000 NHEU Local 123.733500 0.00 12.66 2.01 104,416.401.000000

Base 123.733500 0.00 12.66 2.01 104,416.40
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REIT USD.000135471R106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFRANKLIN STREET PROPERTIES C

300.000 NHHZ Local 12.330000 0.00 0.36 0.08 3,698.561.000000

Base 12.330000 0.00 0.36 0.08 3,698.56

COMMON STOCK NPV356108100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFRED S INC CLASS A

300.000 NHHZ Local 13.970000 0.00 0.36 0.09 4,190.551.000000

Base 13.970000 0.00 0.36 0.09 4,190.55

COMMON STOCK USD.135671D857 24 May 2011 27 May 2011 USD/DTC 0.02PERSHING LLCFREEPORT MCMORAN COPPER

5,100.000 NHEY Local 48.624800 0.00 102.00 4.77 247,879.711.000000

Base 48.624800 0.00 102.00 4.77 247,879.71

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,330.000 NHEU Local 50.343400 0.00 79.95 5.16 268,245.211.000000

Base 50.343400 0.00 79.95 5.16 268,245.21

35671D857 Total

181.95 9.930.0010,430.000 Local 516,124.92

Base 0.00 181.95 9.93 516,124.92

COMMON STOCK USD.0135804H106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFRESH MARKET INC/THE

1,440.000 NHHZ Local 38.830000 0.00 1.73 1.08 55,912.391.000000

Base 38.830000 0.00 1.73 1.08 55,912.39

COMMON STOCK USD.2535906A108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.FRONTIER COMMUNICATIONS CORP

2,840.000 NHHY Local 8.619900 0.00 42.60 0.48 24,437.441.000000

Base 8.619900 0.00 42.60 0.48 24,437.44

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

23,820.000 NHEU Local 7.870000 0.00 28.58 3.60 187,431.221.000000

Base 7.870000 0.00 28.58 3.60 187,431.22
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35906A108 Total

71.18 4.080.0026,660.000 Local 211,868.66

Base 0.00 71.18 4.08 211,868.66

COMMON STOCK NPV35914P105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCFRONTIER OIL CORP

8,020.000 NHHY Local 28.680000 0.00 9.62 4.42 229,999.561.000000

Base 28.680000 0.00 9.62 4.42 229,999.56

COMMON STOCK USD.01359523107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFUEL TECH INC

2,580.000 NHHZ Local 6.160000 0.00 3.10 0.31 15,889.391.000000

Base 6.160000 0.00 3.10 0.31 15,889.39

COMMON STOCK USD1.359694106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETH.B. FULLER CO.

250.000 NHHZ Local 23.430000 0.00 0.30 0.12 5,857.081.000000

Base 23.430000 0.00 0.30 0.12 5,857.08

COMMON STOCK USD1.360921100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFURNITURE BRANDS INTL INC

1,010.000 NHHZ Local 4.010000 0.00 1.21 0.08 4,048.811.000000

Base 4.010000 0.00 1.21 0.08 4,048.81

COMMON STOCK NPV361086101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFURMANITE CORP

580.000 NHHZ Local 7.930000 0.00 0.70 0.09 4,598.611.000000

Base 7.930000 0.00 0.70 0.09 4,598.61

COMMON STOCK USD.5361268105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETG + K SERVICES INC  CL A

130.000 NHHZ Local 31.070000 0.00 0.16 0.08 4,038.861.000000

Base 31.070000 0.00 0.16 0.08 4,038.86

COMMON STOCK361448103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGATX CORP

750.000 NHEU Local 36.250000 0.00 0.90 0.53 27,186.071.000000

Base 36.250000 0.00 0.90 0.53 27,186.07
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PREFERRED STOCK 12/436186C509 26 May 2011 USD/DTCBARCLAYS CAPITAL LEALLY FINANCIAL INC

50,000.000 NHFS Local 24.050000 0.00 0.00 23.09 1,202,476.911.000000

Base 24.050000 0.00 0.00 23.09 1,202,476.91

26 May 2011 CANCEL USD/DTCBARCLAYS CAPITAL LE

-50,000.000 NHFS Local 24.050000 0.00 0.00 -23.09 -1,202,476.911.000000

Base 24.050000 0.00 0.00 -23.09 -1,202,476.91

26 May 2011 01 Jun 2011 USD/DTCBARCLAYS CAPITAL LE

50,000.000 NHFS Local 24.050000 0.00 0.00 23.09 1,202,476.911.000000

Base 24.050000 0.00 0.00 23.09 1,202,476.91

36186C509 Total

0.00 23.090.0050,000.000 Local 1,202,476.91

Base 0.00 0.00 23.09 1,202,476.91

COMMON STOCK USD.0136237H101 03 May 2011 06 May 2011 USD/DTC 0.04BARCLAYS CAPITAL LEG III APPAREL GROUP LTD

380.000 NHHO Local 41.787400 0.00 15.20 0.31 15,863.701.000000

Base 41.787400 0.00 15.20 0.31 15,863.70

13 May 2011 18 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

20.000 NHHO Local 44.503500 0.00 0.80 0.02 889.251.000000

Base 44.503500 0.00 0.80 0.02 889.25

36237H101 Total

16.00 0.330.00400.000 Local 16,752.95

Base 0.00 16.00 0.33 16,752.95

COMMON STOCK36268Q103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGAIAM INC CLASS A

2,290.000 NHHZ Local 4.810000 0.00 2.75 0.22 11,011.931.000000

Base 4.810000 0.00 2.75 0.22 11,011.93
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COMMON STOCK USD1.363576109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCARTHUR J GALLAGHER + CO

1,520.000 NHEU Local 28.020000 0.00 1.82 0.82 42,587.761.000000

Base 28.020000 0.00 1.82 0.82 42,587.76

COMMON STOCK36467W109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GAMESTOP CORP CLASS A

1,200.000 NHHY Local 26.996800 0.00 18.00 0.63 32,377.531.000000

Base 26.996800 0.00 18.00 0.63 32,377.53

COMMON STOCK USD1.364730101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGANNETT CO

1,760.000 NHHY Local 13.530000 0.00 2.11 0.46 23,810.231.000000

Base 13.530000 0.00 2.11 0.46 23,810.23

COMMON STOCK USD.05364760108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GAP INC/THE

3,420.000 NHEU Local 19.047600 0.00 51.30 1.26 65,090.231.000000

Base 19.047600 0.00 51.30 1.26 65,090.23

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

20,420.000 NHEU Local 17.660000 0.00 24.50 6.93 360,585.771.000000

Base 17.660000 0.00 24.50 6.93 360,585.77

364760108 Total

75.80 8.190.0023,840.000 Local 425,676.00

Base 0.00 75.80 8.19 425,676.00

COMMON STOCK USD.01365558105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GARDNER DENVER INC

650.000 NHEU Local 80.022300 0.00 9.75 1.00 52,003.751.000000

Base 80.022300 0.00 9.75 1.00 52,003.75

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHHY Local 80.992000 0.00 4.95 0.52 26,721.891.000000

Base 80.992000 0.00 4.95 0.52 26,721.89
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365558105 Total

14.70 1.520.00980.000 Local 78,725.64

Base 0.00 14.70 1.52 78,725.64

COMMON STOCK USD.01367905106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GAYLORD ENTERTAINMENT CO

130.000 NHHZ Local 33.640000 0.00 1.95 0.09 4,371.161.000000

Base 33.640000 0.00 1.95 0.09 4,371.16

COMMON STOCK36866T103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GEN PROBE INC

280.000 NHEU Local 80.640700 0.00 4.20 0.44 22,574.761.000000

Base 80.640700 0.00 4.20 0.44 22,574.76

COMMON STOCK USD.1368682100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGENCORP INC

5,760.000 NHHZ Local 6.270000 0.00 6.91 0.70 36,107.591.000000

Base 6.270000 0.00 6.91 0.70 36,107.59

COMMON STOCK USD.01369300108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGENERAL CABLE CORP

610.000 NHHY Local 39.090000 0.00 0.73 0.46 23,843.711.000000

Base 39.090000 0.00 0.73 0.46 23,843.71

COMMON STOCK NPV369385109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGENERAL COMMUNICATION INC A

5,875.000 NHHZ Local 11.880000 0.00 7.05 1.35 69,786.601.000000

Base 11.880000 0.00 7.05 1.35 69,786.60

COMMON STOCK USD1.369550108 12 Apr 2011 15 Apr 2011 USD/DTC 0.04GARDNER RICH & COGENERAL DYNAMICS CORP

27,860.000 NHDG Local 72.877200 0.00 975.10 38.98 2,029,344.711.000000

Base 72.877200 0.00 975.10 38.98 2,029,344.71

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHY Local 70.537000 0.00 15.00 1.36 70,520.641.000000

Base 70.537000 0.00 15.00 1.36 70,520.64
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,910.000 NHHY Local 72.290000 0.00 2.29 2.66 138,068.951.000000

Base 72.290000 0.00 2.29 2.66 138,068.95

369550108 Total

992.39 43.000.0030,770.000 Local 2,237,934.30

Base 0.00 992.39 43.00 2,237,934.30

COMMON STOCK USD.06369604103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GENERAL ELECTRIC CO

14,040.000 NHEU Local 19.228700 0.00 210.60 5.19 269,755.161.000000

Base 19.228700 0.00 210.60 5.19 269,755.16

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

23,680.000 NHHY Local 18.890000 0.00 355.20 8.59 446,951.411.000000

Base 18.890000 0.00 355.20 8.59 446,951.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

141,790.000 NHEU Local 17.970000 0.00 170.14 48.93 2,547,747.231.000000

Base 17.970000 0.00 170.14 48.93 2,547,747.23

369604103 Total

735.94 62.710.00179,510.000 Local 3,264,453.80

Base 0.00 735.94 62.71 3,264,453.80

REIT USD.01370023103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GENERAL GROWTH PROPERTIES

1,910.000 NHEU Local 16.161300 0.00 28.65 0.60 30,838.831.000000

Base 16.161300 0.00 28.65 0.60 30,838.83

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 16.414300 0.00 22.50 0.48 24,598.471.000000

Base 16.414300 0.00 22.50 0.48 24,598.47
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

19,228.000 NHEU Local 16.110000 0.00 23.07 5.95 309,734.061.000000

Base 16.110000 0.00 23.07 5.95 309,734.06

370023103 Total

74.22 7.030.0022,638.000 Local 365,171.36

Base 0.00 74.22 7.03 365,171.36

COMMON STOCK USD.1370334104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GENERAL MILLS INC

2,240.000 NHEU Local 38.969500 0.00 33.60 1.68 87,256.401.000000

Base 38.969500 0.00 33.60 1.68 87,256.40

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

640.000 NHHY Local 37.938200 0.00 9.60 0.47 24,270.381.000000

Base 37.938200 0.00 9.60 0.47 24,270.38

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,610.000 NHHY Local 36.850000 0.00 10.33 6.10 317,262.071.000000

Base 36.850000 0.00 10.33 6.10 317,262.07

370334104 Total

53.53 8.250.0011,490.000 Local 428,788.85

Base 0.00 53.53 8.25 428,788.85

COMMON STOCK USD1.371532102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGENESCO INC

200.000 NHHZ Local 51.010000 0.00 0.24 0.20 10,201.561.000000

Base 51.010000 0.00 0.24 0.20 10,201.56

COMMON STOCK USD.01371559105 28 Apr 2011 03 May 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.GENESEE + WYOMING INC CL A

800.000 NHHO Local 62.115900 0.00 32.00 0.96 49,659.761.000000

Base 62.115900 0.00 32.00 0.96 49,659.76
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COMMON STOCK USD.06371901109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GENTEX CORP

790.000 NHEU Local 28.767500 0.00 11.85 0.44 22,714.041.000000

Base 28.767500 0.00 11.85 0.44 22,714.04

COMMON STOCK USD1.372460105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GENUINE PARTS CO

470.000 NHHY Local 51.862800 0.00 7.05 0.47 24,368.001.000000

Base 51.862800 0.00 7.05 0.47 24,368.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,470.000 NHHY Local 52.200000 0.00 4.16 3.48 181,126.361.000000

Base 52.200000 0.00 4.16 3.48 181,126.36

372460105 Total

11.21 3.950.003,940.000 Local 205,494.36

Base 0.00 11.21 3.95 205,494.36

COMMON STOCK USD.01372476101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGEORESOURCES INC

700.000 NHHZ Local 20.730000 0.00 0.84 0.28 14,509.881.000000

Base 20.730000 0.00 0.84 0.28 14,509.88

COMMON STOCK37247D106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGENWORTH FINANCIAL INC CL A

5,270.000 NHEU Local 9.950000 0.00 6.32 1.01 52,429.171.000000

Base 9.950000 0.00 6.32 1.01 52,429.17

COMMON STOCK USD.01372917104 06 Apr 2011 11 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.GENZYME CORP

13,813.000 NHDM Local 76.393700 0.00 207.19 20.27 1,054,998.721.000000

Base 76.393700 0.00 207.19 20.27 1,054,998.72

11 Apr 2011 USD/DTCMERGER

12,773.000 NHEU Local 74.000000 0.00 0.00 0.00 945,202.001.000000

Base 74.000000 0.00 0.00 0.00 945,202.00
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11 Apr 2011 CANCEL USD/DTCMERGER

-12,773.000 NHEU Local 74.000000 0.00 0.00 0.00 -945,202.001.000000

Base 74.000000 0.00 0.00 0.00 -945,202.00

11 Apr 2011 USD/DTCMERGER

4,840.000 NHHY Local 74.000000 0.00 0.00 0.00 358,160.001.000000

Base 74.000000 0.00 0.00 0.00 358,160.00

11 Apr 2011 CANCEL USD/DTCMERGER

-4,840.000 NHHY Local 74.000000 0.00 0.00 0.00 -358,160.001.000000

Base 74.000000 0.00 0.00 0.00 -358,160.00

11 Apr 2011 27 Apr 2011 USD/DTC16 MERGER

12,773.000 NHEU Local 76.400000 0.00 0.00 0.00 975,857.201.000000

Base 76.400000 0.00 0.00 0.00 975,857.20

11 Apr 2011 27 Apr 2011 USD/DTC16 MERGER

4,840.000 NHHY Local 76.400000 0.00 0.00 0.00 369,776.001.000000

Base 76.400000 0.00 0.00 0.00 369,776.00

372917104 Total

207.19 20.270.0031,426.000 Local 2,400,631.92

Base 0.00 207.19 20.27 2,400,631.92

COMMON STOCK USD.01373200302 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GEORGIA GULF CORP

120.000 NHHZ Local 36.030000 0.00 1.80 0.09 4,321.711.000000

Base 36.030000 0.00 1.80 0.09 4,321.71

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

170.000 NHHZ Local 23.800000 0.00 0.20 0.08 4,045.721.000000

Base 23.800000 0.00 0.20 0.08 4,045.72
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373200302 Total

2.00 0.170.00290.000 Local 8,367.43

Base 0.00 2.00 0.17 8,367.43

COMMON STOCK374396109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGEVO INC

340.000 NHHZ Local 14.800000 0.00 0.41 0.10 5,031.491.000000

Base 14.800000 0.00 0.41 0.10 5,031.49

COMMON STOCK375558103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GILEAD SCIENCES INC

4,810.000 NHEU Local 40.572400 0.00 72.15 3.75 195,077.341.000000

Base 40.572400 0.00 72.15 3.75 195,077.34

COMMON STOCK USD.0137637Q105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GLACIER BANCORP INC

300.000 NHHZ Local 15.100000 0.00 4.50 0.09 4,525.411.000000

Base 15.100000 0.00 4.50 0.09 4,525.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

430.000 NHHZ Local 12.970000 0.00 0.52 0.11 5,576.471.000000

Base 12.970000 0.00 0.52 0.11 5,576.47

37637Q105 Total

5.02 0.200.00730.000 Local 10,101.88

Base 0.00 5.02 0.20 10,101.88

REIT USD.001376536108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLADSTONE COMMERCIAL CORP

500.000 NHHZ Local 16.950000 0.00 0.60 0.17 8,474.231.000000

Base 16.950000 0.00 0.60 0.17 8,474.23

COMMON STOCK USD.01377316104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLATFELTER

300.000 NHHZ Local 15.040000 0.00 0.36 0.09 4,511.551.000000

Base 15.040000 0.00 0.36 0.09 4,511.55
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REIT USD.01379302102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLIMCHER REALTY TRUST

12,600.000 NHHZ Local 9.250000 0.00 15.12 2.24 116,532.641.000000

Base 9.250000 0.00 15.12 2.24 116,532.64

COMMON STOCK USD.01379336100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL INDUSTRIES LTD

440.000 NHHZ Local 9.879100 0.00 6.60 0.09 4,340.111.000000

Base 9.879100 0.00 6.60 0.09 4,340.11

COMMON STOCK NPV37940X102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL PAYMENTS INC

460.000 NHEU Local 51.711700 0.00 6.90 0.46 23,780.021.000000

Base 51.711700 0.00 6.90 0.46 23,780.02

COMMON STOCK USD.0137946S107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLOBAL GEOPHYSICAL SERVICES

1,080.000 NHHZ Local 16.820000 0.00 1.30 0.35 18,163.951.000000

Base 16.820000 0.00 1.30 0.35 18,163.95

COMMON STOCK USD.0137950B107 01 Apr 2011 04 Apr 2011 USD/DTCTENDER OFFERGLOBAL DEFENSE TECHNOLOGY +

430.000 NHHZ Local 24.250000 0.00 0.00 0.00 10,427.501.000000

Base 24.250000 0.00 0.00 0.00 10,427.50

COMMON STOCK37956X103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLOBECOMM SYSTEMS INC

2,000.000 NHHZ Local 14.810000 0.00 2.40 0.57 29,617.031.000000

Base 14.810000 0.00 2.40 0.57 29,617.03

COMMON STOCK38011M108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGMX RESOURCES INC

1,900.000 NHHZ Local 4.360000 0.00 2.28 0.16 8,281.561.000000

Base 4.360000 0.00 2.28 0.16 8,281.56

LP380993956 30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONGOLDER THOMA CRESSEY RAUN VI

910,345.000 NHEL Local 1.000000 0.00 0.00 0.00 910,345.001.000000

Base 1.000000 0.00 0.00 0.00 910,345.00
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COMMON STOCK USD.0138141G104 04 Apr 2011 07 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETSGOLDMAN SACHS GROUP INC

9,023.000 NHEZ Local 159.085600 0.00 360.92 27.57 1,435,040.881.000000

Base 159.085600 0.00 360.92 27.57 1,435,040.88

03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,487.000 NHHY Local 136.921700 0.00 22.30 3.91 203,576.361.000000

Base 136.921700 0.00 22.30 3.91 203,576.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,213.000 NHHY Local 130.910000 0.00 1.45 3.05 158,789.331.000000

Base 130.910000 0.00 1.45 3.05 158,789.33

38141G104 Total

384.67 34.530.0011,723.000 Local 1,797,406.57

Base 0.00 384.67 34.53 1,797,406.57

COMMON STOCK38173M102 06 Apr 2011 06 Apr 2011 USD/DTCSALE OF FRACTIONAL SGOLUB CAPITAL BDC INC

0.208 NHHZ Local 11.682692 0.00 0.00 0.00 2.431.000000

Base 11.682692 0.00 0.00 0.00 2.43

FD IV381990985 17 Jun 2011 17 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONGOLDER THOMA CRESSEY RAUNER

48,847.000 NHEL Local 1.000000 0.00 0.00 0.00 48,847.001.000000

Base 1.000000 0.00 0.00 0.00 48,847.00

LP381999929 04 May 2011 04 May 2011 USD/BOSSTATE STREET BANK AND TRUSTGOLDEN TREE PARTNERS LP

59,603.160 NHHG Local 1.000000 0.00 0.00 0.00 59,603.161.000000

Base 1.000000 0.00 0.00 0.00 59,603.16

COMMON STOCK USD5.382388106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GOODRICH CORP

290.000 NHHY Local 84.764000 0.00 4.35 0.48 24,576.731.000000

Base 84.764000 0.00 4.35 0.48 24,576.73
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,300.000 NHHY Local 92.390000 0.00 1.56 2.31 120,103.131.000000

Base 92.390000 0.00 1.56 2.31 120,103.13

382388106 Total

5.91 2.790.001,590.000 Local 144,679.86

Base 0.00 5.91 2.79 144,679.86

COMMON STOCK USD.2382410405 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGOODRICH PETROLEUM CORP

3,520.000 NHHZ Local 17.980000 0.00 4.22 1.22 63,284.161.000000

Base 17.980000 0.00 4.22 1.22 63,284.16

COMMON STOCK NPV382550101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GOODYEAR TIRE + RUBBER CO

1,370.000 NHEU Local 17.162100 0.00 20.55 0.46 23,491.071.000000

Base 17.162100 0.00 20.55 0.46 23,491.07

COMMON STOCK38259P508 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.GOOGLE INC CL A

1,381.000 NHEU Local 517.075600 0.00 20.71 13.72 714,046.971.000000

Base 517.075600 0.00 20.71 13.72 714,046.97

COMMON STOCK38269P100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGORDMANS STORES INC

370.000 NHHZ Local 17.720000 0.00 0.44 0.13 6,555.831.000000

Base 17.720000 0.00 0.44 0.13 6,555.83

COMMON STOCK USD.0138388F108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WR GRACE + CO

110.000 NHHZ Local 38.779100 0.00 1.65 0.09 4,263.961.000000

Base 38.779100 0.00 1.65 0.09 4,263.96

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

8,680.000 NHHZ Local 42.500000 0.00 10.42 7.09 368,882.491.000000

Base 42.500000 0.00 10.42 7.09 368,882.49
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38388F108 Total

12.07 7.180.008,790.000 Local 373,146.45

Base 0.00 12.07 7.18 373,146.45

COMMON STOCK USD1.384109104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GRACO INC

1,130.000 NHEU Local 48.905700 0.00 16.95 1.07 55,245.421.000000

Base 48.905700 0.00 16.95 1.07 55,245.42

COMMON STOCK USD.5384802104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWW GRAINGER INC

7,600.000 NHDJ Local 137.680000 0.00 0.00 0.00 1,046,368.001.000000

Base 137.680000 0.00 0.00 0.00 1,046,368.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,530.000 NHEU Local 140.484600 0.00 75.30 20.32 1,057,753.421.000000

Base 140.484600 0.00 75.30 20.32 1,057,753.42

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

329.000 NHEU Local 148.711500 0.00 4.93 0.94 48,920.211.000000

Base 148.711500 0.00 4.93 0.94 48,920.21

384802104 Total

80.23 21.260.0015,459.000 Local 2,153,041.63

Base 0.00 80.23 21.26 2,153,041.63

COMMON STOCK USD.01387328107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GRANITE CONSTRUCTION INC

160.000 NHHZ Local 27.600000 0.00 2.40 0.09 4,413.511.000000

Base 27.600000 0.00 2.40 0.09 4,413.51

COMMON STOCK USD.01388689101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGRAPHIC PACKAGING HOLDING CO

15,200.000 NHHZ Local 5.300000 0.00 18.24 1.55 80,540.211.000000

Base 5.300000 0.00 18.24 1.55 80,540.21
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COMMON STOCK39153L106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGREATBATCH INC

160.000 NHHZ Local 26.380000 0.00 0.19 0.09 4,220.521.000000

Base 26.380000 0.00 0.19 0.09 4,220.52

COMMON STOCK39304D102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.GREEN DOT CORP CLASS A

610.000 NHHY Local 35.598300 0.00 9.15 0.42 21,705.391.000000

Base 35.598300 0.00 9.15 0.42 21,705.39

COMMON STOCK USD.1393122106 01 Apr 2011 06 Apr 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSGREEN MOUNTAIN COFFEE ROASTE

3,530.000 NHIB Local 64.782200 0.00 105.90 4.40 228,570.871.000000

Base 64.782200 0.00 105.90 4.40 228,570.87

19 May 2011 24 May 2011 USD/DTC 0.04MR BEAL &COMPANY

42,440.000 NHDZ Local 76.886600 0.00 1,697.60 62.66 3,261,307.041.000000

Base 76.886600 0.00 1,697.60 62.66 3,261,307.04

20 May 2011 25 May 2011 USD/DTC 0.04MR BEAL &COMPANY

16,260.000 NHDZ Local 76.516300 0.00 650.40 23.89 1,243,480.751.000000

Base 76.516300 0.00 650.40 23.89 1,243,480.75

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

810.000 NHEU Local 81.538100 0.00 12.15 1.27 66,032.441.000000

Base 81.538100 0.00 12.15 1.27 66,032.44

31 May 2011 03 Jun 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

19,300.000 NHDZ Local 82.542800 0.00 772.00 30.59 1,592,273.451.000000

Base 82.542800 0.00 772.00 30.59 1,592,273.45

393122106 Total

3,238.05 122.810.0082,340.000 Local 6,391,664.55

Base 0.00 3,238.05 122.81 6,391,664.55
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COMMON STOCK NPV393657101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGREENBRIER COMPANIES INC

550.000 NHHZ Local 19.800000 0.00 0.66 0.21 10,889.131.000000

Base 19.800000 0.00 0.66 0.21 10,889.13

LP39399B920 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTGREEN MOUNT

2,043,706.300 NHER Local 1.000000 0.00 0.00 0.00 2,043,706.301.000000

Base 1.000000 0.00 0.00 0.00 2,043,706.30

COMMON STOCK USD2.394361208 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGREEN BANKSHARES INC

1,700.000 NHHZ Local 2.650000 0.00 2.04 0.09 4,502.871.000000

Base 2.650000 0.00 2.04 0.09 4,502.87

ADR398438309 23 Jun 2011 23 Jun 2011 USD/DTCSALE OF FRACTIONAL SGRIFOLS SA ADR

0.060 NHEU Local 6.500000 0.00 0.00 0.00 0.391.000000

Base 6.500000 0.00 0.00 0.00 0.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,865.000 NHEU Local 6.920000 0.00 4.63 0.52 26,740.651.000000

Base 6.920000 0.00 4.63 0.52 26,740.65

398438309 Total

4.63 0.520.003,865.060 Local 26,741.04

Base 0.00 4.63 0.52 26,741.04

COMMON STOCK USD.01398905109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.GROUP 1 AUTOMOTIVE INC

100.000 NHHZ Local 43.410000 0.00 1.50 0.09 4,339.411.000000

Base 43.410000 0.00 1.50 0.09 4,339.41

LP398999912 04 Apr 2011 04 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTGREYWOLF CAPITAL PART II

3,166.450 NHHG Local 1.000000 0.00 0.00 0.00 3,166.451.000000

Base 1.000000 0.00 0.00 0.00 3,166.45



Prepared by State StreetPage 1251

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01401617105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCGUESS? INC

500.000 NHEU Local 41.440000 0.00 0.60 0.40 20,719.001.000000

Base 41.440000 0.00 0.60 0.40 20,719.00

COMMON STOCK NPV402307102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGULF ISLAND FABRICATION INC

380.000 NHHZ Local 28.440000 0.00 0.46 0.21 10,806.531.000000

Base 28.440000 0.00 0.46 0.21 10,806.53

COMMON STOCK USD.01402629208 06 Jun 2011 09 Jun 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCGULFMARK OFFSHORE INC CL A

1,030.000 NHHO Local 39.050600 0.00 41.20 0.78 40,180.141.000000

Base 39.050600 0.00 41.20 0.78 40,180.14

07 Jun 2011 10 Jun 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,490.000 NHHO Local 39.254100 0.00 59.60 1.13 58,427.881.000000

Base 39.254100 0.00 59.60 1.13 58,427.88

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

670.000 NHHZ Local 40.920000 0.00 0.80 0.53 27,415.071.000000

Base 40.920000 0.00 0.80 0.53 27,415.07

402629208 Total

101.60 2.440.003,190.000 Local 126,023.09

Base 0.00 101.60 2.44 126,023.09

COMMON STOCK USD.01404030108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETH+E EQUIPMENT SERVICES INC

1,900.000 NHHZ Local 12.760000 0.00 2.28 0.47 24,241.251.000000

Base 12.760000 0.00 2.28 0.47 24,241.25

COMMON STOCK USD1.404132102 01 Apr 2011 06 Apr 2011 USD/DTC 0.01WEEDEN + CO.HCC INSURANCE HOLDINGS INC

1,650.000 NHDX Local 31.486600 0.00 16.50 1.00 51,935.391.000000

Base 31.486600 0.00 16.50 1.00 51,935.39
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07 Apr 2011 12 Apr 2011 USD/DTC 0.01WEEDEN + CO.

4,900.000 NHDX Local 32.185500 0.00 49.00 3.03 157,656.921.000000

Base 32.185500 0.00 49.00 3.03 157,656.92

08 Apr 2011 13 Apr 2011 USD/DTC 0.01WEEDEN + CO.

4,000.000 NHDX Local 32.063600 0.00 40.00 2.47 128,211.931.000000

Base 32.063600 0.00 40.00 2.47 128,211.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

780.000 NHHY Local 30.890000 0.00 0.93 0.47 24,092.801.000000

Base 30.890000 0.00 0.93 0.47 24,092.80

404132102 Total

106.43 6.970.0011,330.000 Local 361,897.04

Base 0.00 106.43 6.97 361,897.04

REIT USD1.40414L109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HCP INC

1,000.000 NHHY Local 36.747500 0.00 15.00 0.71 36,731.791.000000

Base 36.747500 0.00 15.00 0.71 36,731.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHHY Local 36.550000 0.00 0.96 0.57 29,238.471.000000

Base 36.550000 0.00 0.96 0.57 29,238.47

40414L109 Total

15.96 1.280.001,800.000 Local 65,970.26

Base 0.00 15.96 1.28 65,970.26

COMMON STOCK USD.0140418F108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHFF INC CLASS A

930.000 NHHZ Local 13.950000 0.00 1.12 0.25 12,972.131.000000

Base 13.950000 0.00 1.12 0.25 12,972.13
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COMMON STOCK USD.01405217100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HAIN CELESTIAL GROUP INC

140.000 NHHZ Local 32.810000 0.00 2.10 0.09 4,591.211.000000

Base 32.810000 0.00 2.10 0.09 4,591.21

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,450.000 NHHZ Local 32.010000 0.00 2.94 1.51 78,420.051.000000

Base 32.010000 0.00 2.94 1.51 78,420.05

405217100 Total

5.04 1.600.002,590.000 Local 83,011.26

Base 0.00 5.04 1.60 83,011.26

COMMON STOCK USD2.5406216101 09 May 2011 12 May 2011 USD/DTC 0.02MR BEAL &COMPANYHALLIBURTON CO

2,450.000 NHEY Local 47.863000 0.00 49.00 2.26 117,213.091.000000

Base 47.863000 0.00 49.00 2.26 117,213.09

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,730.000 NHEU Local 50.335100 0.00 100.95 6.51 338,647.761.000000

Base 50.335100 0.00 100.95 6.51 338,647.76

406216101 Total

149.95 8.770.009,180.000 Local 455,860.85

Base 0.00 149.95 8.77 455,860.85

COMMON STOCK USD.1840624Q203 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHALLMARK FINL SERVICES INC

700.000 NHHZ Local 6.920000 0.00 0.84 0.10 4,843.061.000000

Base 6.920000 0.00 0.84 0.10 4,843.06

COMMON STOCK410120109 20 Jun 2011 20 Jun 2011 USD/DTCSALE OF FRACTIONAL SHANCOCK HOLDING CO

0.220 NHHZ Local 30.500000 0.00 0.00 0.00 6.711.000000

Base 30.500000 0.00 0.00 0.00 6.71
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

290.000 NHHZ Local 30.830000 0.00 0.35 0.18 8,940.171.000000

Base 30.830000 0.00 0.35 0.18 8,940.17

410120109 Total

0.35 0.180.00290.220 Local 8,946.88

Base 0.00 0.35 0.18 8,946.88

COMMON STOCK410495105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HANMI FINANCIAL CORPORATION

3,320.000 NHHZ Local 1.312700 0.00 49.80 0.09 4,308.271.000000

Base 1.312700 0.00 49.80 0.09 4,308.27

COMMON STOCK USD.01410867105 27 Jun 2011 30 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSHANOVER INSURANCE GROUP INC/

4,455.000 NHEX Local 36.679400 0.00 133.65 3.14 163,269.941.000000

Base 36.679400 0.00 133.65 3.14 163,269.94

28 Jun 2011 OPEN USD/DTC 0.03CABRERA CAPITAL MARKETS

6,532.000 NHEX Local 36.706800 0.00 195.96 4.61 239,568.251.000000

Base 36.706800 0.00 195.96 4.61 239,568.25

29 Jun 2011 OPEN USD/DTC 0.04SANDLER ONEILL + PART LP

10,298.000 NHEX Local 37.096500 0.00 411.92 7.34 381,600.501.000000

Base 37.096500 0.00 411.92 7.34 381,600.50

410867105 Total

741.53 15.090.0021,285.000 Local 784,438.69

Base 0.00 741.53 15.09 784,438.69

COMMON STOCK411310105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HANSEN NATURAL CORP

320.000 NHEU Local 70.291900 0.00 4.80 0.44 22,488.171.000000

Base 70.291900 0.00 4.80 0.44 22,488.17
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

880.000 NHHY Local 78.050000 0.00 1.05 1.32 68,681.631.000000

Base 78.050000 0.00 1.05 1.32 68,681.63

411310105 Total

5.85 1.760.001,200.000 Local 91,169.80

Base 0.00 5.85 1.76 91,169.80

COMMON STOCK USD.01412822108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HARLEY DAVIDSON INC

1,330.000 NHEU Local 36.409100 0.00 19.95 0.93 48,403.221.000000

Base 36.409100 0.00 19.95 0.93 48,403.22

COMMON STOCK USD.01413086109 29 Apr 2011 04 May 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INCHARMAN INTERNATIONAL

10,017.000 NHDZ Local 48.526200 0.00 200.34 9.33 485,877.281.000000

Base 48.526200 0.00 200.34 9.33 485,877.28

02 May 2011 05 May 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

14,890.000 NHDZ Local 48.424600 0.00 297.80 13.84 720,730.651.000000

Base 48.424600 0.00 297.80 13.84 720,730.65

03 May 2011 06 May 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

7,235.000 NHDZ Local 47.338700 0.00 144.70 6.58 342,344.211.000000

Base 47.338700 0.00 144.70 6.58 342,344.21

04 May 2011 09 May 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

13,769.000 NHDZ Local 46.638200 0.00 275.38 12.33 641,873.671.000000

Base 46.638200 0.00 275.38 12.33 641,873.67

05 May 2011 10 May 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

11,651.000 NHDZ Local 46.474000 0.00 233.02 10.40 541,225.151.000000

Base 46.474000 0.00 233.02 10.40 541,225.15
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06 May 2011 11 May 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

9,904.000 NHDZ Local 46.227600 0.00 198.08 8.79 457,631.281.000000

Base 46.227600 0.00 198.08 8.79 457,631.28

09 May 2011 12 May 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

8,736.000 NHDZ Local 46.393900 0.00 174.72 7.78 405,114.611.000000

Base 46.393900 0.00 174.72 7.78 405,114.61

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHEU Local 46.449600 0.00 7.20 0.43 22,288.181.000000

Base 46.449600 0.00 7.20 0.43 22,288.18

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

910.000 NHHY Local 43.590000 0.00 1.09 0.77 39,665.041.000000

Base 43.590000 0.00 1.09 0.77 39,665.04

413086109 Total

1,532.33 70.250.0077,592.000 Local 3,656,750.07

Base 0.00 1,532.33 70.25 3,656,750.07

COMMON STOCK413160102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHARMONIC INC

570.000 NHHZ Local 7.060000 0.00 0.68 0.08 4,023.441.000000

Base 7.060000 0.00 0.68 0.08 4,023.44

COMMON STOCK USD1.413875105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HARRIS CORP

740.000 NHEU Local 48.517600 0.00 11.10 0.69 35,891.231.000000

Base 48.517600 0.00 11.10 0.69 35,891.23

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,430.000 NHEU Local 44.030000 0.00 6.51 4.60 239,071.791.000000

Base 44.030000 0.00 6.51 4.60 239,071.79
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413875105 Total

17.61 5.290.006,170.000 Local 274,963.02

Base 0.00 17.61 5.29 274,963.02

COMMON STOCK415864107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHARSCO CORP

770.000 NHHY Local 30.880000 0.00 0.92 0.46 23,776.221.000000

Base 30.880000 0.00 0.92 0.46 23,776.22

COMMON STOCK USD.01416515104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HARTFORD FINANCIAL SVCS GRP

950.000 NHHY Local 25.633600 0.00 14.25 0.47 24,337.201.000000

Base 25.633600 0.00 14.25 0.47 24,337.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,170.000 NHEU Local 24.720000 0.00 2.60 1.03 53,638.771.000000

Base 24.720000 0.00 2.60 1.03 53,638.77

416515104 Total

16.85 1.500.003,120.000 Local 77,975.97

Base 0.00 16.85 1.50 77,975.97

COMMON STOCK USD.5418056107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HASBRO INC

610.000 NHEU Local 46.042100 0.00 9.15 0.54 28,075.991.000000

Base 46.042100 0.00 9.15 0.54 28,075.99

REIT USD.00141902R103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHATTERAS FINANCIAL CORP

200.000 NHHZ Local 27.520000 0.00 0.24 0.11 5,503.651.000000

Base 27.520000 0.00 0.24 0.11 5,503.65

COMMON STOCK USD.05420261109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHAWKINS INC

210.000 NHHZ Local 34.740000 0.00 0.25 0.15 7,295.001.000000

Base 34.740000 0.00 0.25 0.15 7,295.00
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COMMON STOCK420877201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHAYNES INTERNATIONAL INC

1,200.000 NHHZ Local 57.040000 0.00 1.44 1.32 68,445.241.000000

Base 57.040000 0.00 1.44 1.32 68,445.24

REIT USD.01421946104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HEALTHCARE REALTY TRUST INC

200.000 NHHZ Local 22.940000 0.00 3.00 0.09 4,584.911.000000

Base 22.940000 0.00 3.00 0.09 4,584.91

REIT USD1.42217K106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HEALTH CARE REIT INC

500.000 NHHY Local 51.904000 0.00 7.50 0.50 25,944.001.000000

Base 51.904000 0.00 7.50 0.50 25,944.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHHY Local 52.270000 0.00 0.60 0.51 26,133.891.000000

Base 52.270000 0.00 0.60 0.51 26,133.89

42217K106 Total

8.10 1.010.001,000.000 Local 52,077.89

Base 0.00 8.10 1.01 52,077.89

COMMON STOCK42222G108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HEALTH NET INC

780.000 NHHY Local 31.227400 0.00 11.70 0.47 24,345.201.000000

Base 31.227400 0.00 11.70 0.47 24,345.20

COMMON STOCK422245100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHEALTHWAYS INC

280.000 NHHZ Local 14.450000 0.00 0.34 0.08 4,045.581.000000

Base 14.450000 0.00 0.34 0.08 4,045.58

COMMON STOCK USD.0142224N101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HEALTHSPRING INC

110.000 NHHZ Local 38.960000 0.00 1.65 0.09 4,283.861.000000

Base 38.960000 0.00 1.65 0.09 4,283.86
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29 Apr 2011 04 May 2011 USD/DTC 0.04SEI FINANCIAL SER CO

1,420.000 NHHO Local 40.712000 0.00 56.80 1.11 57,753.131.000000

Base 40.712000 0.00 56.80 1.11 57,753.13

11 May 2011 16 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,360.000 NHHO Local 42.947500 0.00 54.40 1.13 58,353.071.000000

Base 42.947500 0.00 54.40 1.13 58,353.07

12 May 2011 17 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

6,520.000 NHHO Local 41.855700 0.00 260.80 5.24 272,633.121.000000

Base 41.855700 0.00 260.80 5.24 272,633.12

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

5,430.000 NHHZ Local 45.040000 0.00 6.52 4.70 244,555.981.000000

Base 45.040000 0.00 6.52 4.70 244,555.98

27 Jun 2011 30 Jun 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,710.000 NHHO Local 46.095900 0.00 68.40 1.52 78,754.071.000000

Base 46.095900 0.00 68.40 1.52 78,754.07

42224N101 Total

448.57 13.790.0016,550.000 Local 716,333.23

Base 0.00 448.57 13.79 716,333.23

COMMON STOCK USD.25422704106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HECLA MINING CO

500.000 NHHZ Local 9.490000 0.00 7.50 0.10 4,737.401.000000

Base 9.490000 0.00 7.50 0.10 4,737.40

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

39,350.000 NHHZ Local 7.290000 0.00 47.22 5.51 286,808.771.000000

Base 7.290000 0.00 47.22 5.51 286,808.77
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422704106 Total

54.72 5.610.0039,850.000 Local 291,546.17

Base 0.00 54.72 5.61 291,546.17

COMMON STOCK USD.01422819102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHEIDRICK + STRUGGLES INTL

200.000 NHHZ Local 21.630000 0.00 0.24 0.09 4,325.671.000000

Base 21.630000 0.00 0.24 0.09 4,325.67

LP42299W994 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTHEIGHTS AT LENOX

22,155,905.280 NHEP Local 1.000000 0.00 0.00 0.00 22,155,905.281.000000

Base 1.000000 0.00 0.00 0.00 22,155,905.28

COMMON STOCK USD.25423074103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HJ HEINZ CO

740.000 NHEU Local 53.759700 0.00 11.10 0.77 39,770.311.000000

Base 53.759700 0.00 11.10 0.77 39,770.31

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

460.000 NHHY Local 53.218000 0.00 6.90 0.48 24,472.901.000000

Base 53.218000 0.00 6.90 0.48 24,472.90

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,210.000 NHHY Local 53.010000 0.00 5.05 4.29 223,162.761.000000

Base 53.010000 0.00 5.05 4.29 223,162.76

423074103 Total

23.05 5.540.005,410.000 Local 287,405.97

Base 0.00 23.05 5.54 287,405.97

COMMON STOCK NPV42330P107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HELIX ENERGY SOLUTIONS GROUP

260.000 NHHZ Local 17.145400 0.00 3.90 0.09 4,453.811.000000

Base 17.145400 0.00 3.90 0.09 4,453.81
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

250.000 NHHZ Local 15.970000 0.00 0.30 0.08 3,992.121.000000

Base 15.970000 0.00 0.30 0.08 3,992.12

42330P107 Total

4.20 0.170.00510.000 Local 8,445.93

Base 0.00 4.20 0.17 8,445.93

COMMON STOCK USD.1423452101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HELMERICH + PAYNE

390.000 NHHY Local 63.617000 0.00 5.85 0.48 24,804.301.000000

Base 63.617000 0.00 5.85 0.48 24,804.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,260.000 NHHY Local 60.680000 0.00 7.51 7.30 379,841.991.000000

Base 60.680000 0.00 7.51 7.30 379,841.99

423452101 Total

13.36 7.780.006,650.000 Local 404,646.29

Base 0.00 13.36 7.78 404,646.29

COMMON STOCK USD.01427093109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHERCULES OFFSHORE INC

790.000 NHHZ Local 5.070000 0.00 0.95 0.08 4,004.271.000000

Base 5.070000 0.00 0.95 0.08 4,004.27

COMMON STOCK427096508 06 Apr 2011 06 Apr 2011 USD/DTCSALE OF FRACTIONAL SHERCULES TECHNOLOGY GROWTH

0.540 NHHZ Local 8.629629 0.00 0.00 0.00 4.661.000000

Base 8.629629 0.00 0.00 0.00 4.66

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

400.000 NHHZ Local 10.300000 0.00 0.48 0.08 4,119.441.000000

Base 10.300000 0.00 0.48 0.08 4,119.44
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427096508 Total

0.48 0.080.00400.540 Local 4,124.10

Base 0.00 0.48 0.08 4,124.10

COMMON STOCK USD1.427866108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHERSHEY CO/THE

2,120.000 NHHY Local 55.940000 0.00 2.54 2.28 118,587.981.000000

Base 55.940000 0.00 2.54 2.28 118,587.98

COMMERCIAL ESCROW42799R917 29 Apr 2011 29 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE TITLE COMP AUSTIN

205,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 205,000.001.000000

Base 1.000000 0.00 0.00 0.00 205,000.00

30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

200,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 200,000.001.000000

Base 1.000000 0.00 0.00 0.00 200,000.00

30 Jun 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-200,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 -200,000.001.000000

Base 1.000000 0.00 0.00 0.00 -200,000.00

42799R917 Total

0.00 0.000.00205,000.000 Local 205,000.00

Base 0.00 0.00 0.00 205,000.00

COMMON STOCK USD.0142805T105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHERTZ GLOBAL HOLDINGS INC

2,420.000 NHHY Local 15.190000 0.00 2.90 0.71 36,756.191.000000

Base 15.190000 0.00 2.90 0.71 36,756.19

COMMON STOCK USD1.42809H107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HESS CORP

900.000 NHHY Local 77.012000 0.00 13.50 1.34 69,295.961.000000

Base 77.012000 0.00 13.50 1.34 69,295.96
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHHY Local 69.040000 0.00 0.48 0.54 27,614.981.000000

Base 69.040000 0.00 0.48 0.54 27,614.98

42809H107 Total

13.98 1.880.001,300.000 Local 96,910.94

Base 0.00 13.98 1.88 96,910.94

COMMON STOCK USD.01428236103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HEWLETT PACKARD CO

4,450.000 NHDM Local 41.195200 0.00 66.75 3.52 183,248.371.000000

Base 41.195200 0.00 66.75 3.52 183,248.37

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

12,410.000 NHEU Local 36.441000 0.00 186.15 8.69 452,037.971.000000

Base 36.441000 0.00 186.15 8.69 452,037.97

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,860.000 NHDM Local 34.849200 0.00 72.90 3.26 169,290.951.000000

Base 34.849200 0.00 72.90 3.26 169,290.95

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

125,388.000 NHEU Local 34.900000 0.00 150.46 84.02 4,375,806.721.000000

Base 34.900000 0.00 150.46 84.02 4,375,806.72

428236103 Total

476.26 99.490.00147,108.000 Local 5,180,384.01

Base 0.00 476.26 99.49 5,180,384.01

COMMON STOCK USD.01428291108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHEXCEL CORP

420.000 NHHZ Local 20.960000 0.00 0.50 0.17 8,802.531.000000

Base 20.960000 0.00 0.50 0.17 8,802.53
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REAL ESTAT428999916 30 Jun 2011 30 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTHERITAGE APARTMENTS

200,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 200,000.001.000000

Base 1.000000 0.00 0.00 0.00 200,000.00

COMMON STOCK42983D104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHIGHER ONE HOLDINGS INC

470.000 NHHZ Local 18.470000 0.00 0.56 0.17 8,680.171.000000

Base 18.470000 0.00 0.56 0.17 8,680.17

REIT USD.01431284108 07 Apr 2011 12 Apr 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCHIGHWOODS PROPERTIES INC

4,150.000 NHHO Local 34.246000 0.00 166.00 2.73 141,952.171.000000

Base 34.246000 0.00 166.00 2.73 141,952.17

28 Apr 2011 03 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,650.000 NHHO Local 36.786100 0.00 109.50 2.58 134,157.191.000000

Base 36.786100 0.00 109.50 2.58 134,157.19

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

7,800.000 NHHZ Local 32.430000 0.00 9.36 4.86 252,939.781.000000

Base 32.430000 0.00 9.36 4.86 252,939.78

431284108 Total

284.86 10.170.0015,600.000 Local 529,049.14

Base 0.00 284.86 10.17 529,049.14

COMMON STOCK NPV431475102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHILL ROM HOLDINGS INC

850.000 NHHY Local 45.020000 0.00 1.02 0.74 38,265.241.000000

Base 45.020000 0.00 1.02 0.74 38,265.24

COMMON STOCK NPV431571108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHILLENBRAND INC

3,620.000 NHEU Local 22.700000 0.00 4.34 1.58 82,168.081.000000

Base 22.700000 0.00 4.34 1.58 82,168.08
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COMMON STOCK USD.01432748101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHILLTOP HOLDINGS INC

480.000 NHHZ Local 8.640000 0.00 0.58 0.08 4,146.541.000000

Base 8.640000 0.00 0.58 0.08 4,146.54

COMMON STOCK434711107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHOKU CORP

2,240.000 NHHZ Local 1.750000 0.00 2.69 0.08 3,917.231.000000

Base 1.750000 0.00 2.69 0.08 3,917.23

COMMON STOCK USD.01436106108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HOLLYFRONTIER CORP

380.000 NHEU Local 60.311600 0.00 5.70 0.45 22,912.261.000000

Base 60.311600 0.00 5.70 0.45 22,912.26

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,240.000 NHHY Local 59.810000 0.00 1.48 1.43 74,161.491.000000

Base 59.810000 0.00 1.48 1.43 74,161.49

436106108 Total

7.18 1.880.001,620.000 Local 97,073.75

Base 0.00 7.18 1.88 97,073.75

COMMON STOCK USD.01436440101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHOLOGIC INC

1,190.000 NHHY Local 19.940000 0.00 1.42 0.46 23,726.721.000000

Base 19.940000 0.00 1.42 0.46 23,726.72

COMMON STOCK USD.01436893200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHOME BANCSHARES INC

170.000 NHHZ Local 23.590000 0.00 0.20 0.08 4,010.021.000000

Base 23.590000 0.00 0.20 0.08 4,010.02

COMMON STOCK USD.0143689E107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHOME BANCORP INC

1,030.000 NHHZ Local 14.330000 0.00 1.24 0.29 14,758.371.000000

Base 14.330000 0.00 1.24 0.29 14,758.37
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COMMON STOCK USD.05437076102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HOME DEPOT INC

15,060.000 NHEU Local 36.194900 0.00 225.90 10.47 544,858.821.000000

Base 36.194900 0.00 225.90 10.47 544,858.82

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

35,200.000 NHEU Local 35.080000 0.00 42.24 23.71 1,234,750.051.000000

Base 35.080000 0.00 42.24 23.71 1,234,750.05

437076102 Total

268.14 34.180.0050,260.000 Local 1,779,608.87

Base 0.00 268.14 34.18 1,779,608.87

REIT USD.01437306103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HOME PROPERTIES INC

100.000 NHHZ Local 59.900000 0.00 1.50 0.12 5,988.381.000000

Base 59.900000 0.00 1.50 0.12 5,988.38

19 May 2011 24 May 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,140.000 NHHO Local 60.776400 0.00 45.60 1.34 69,238.161.000000

Base 60.776400 0.00 45.60 1.34 69,238.16

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,600.000 NHHZ Local 59.290000 0.00 4.32 4.10 213,435.581.000000

Base 59.290000 0.00 4.32 4.10 213,435.58

437306103 Total

51.42 5.560.004,840.000 Local 288,662.12

Base 0.00 51.42 5.56 288,662.12

COMMON STOCK USD1.438516106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HONEYWELL INTERNATIONAL INC

1,410.000 NHDM Local 58.811300 0.00 21.15 1.60 82,901.181.000000

Base 58.811300 0.00 21.15 1.60 82,901.18
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,340.000 NHEU Local 58.045100 0.00 65.10 4.84 251,845.791.000000

Base 58.045100 0.00 65.10 4.84 251,845.79

438516106 Total

86.25 6.440.005,750.000 Local 334,746.97

Base 0.00 86.25 6.44 334,746.97

COMMON STOCK NPV439038100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHOOKER FURNITURE CORP

1,550.000 NHHZ Local 9.080000 0.00 1.86 0.28 14,071.861.000000

Base 9.080000 0.00 1.86 0.28 14,071.86

COMMON STOCK440327104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHORACE MANN EDUCATORS

280.000 NHHZ Local 14.950000 0.00 0.34 0.09 4,185.571.000000

Base 14.950000 0.00 0.34 0.09 4,185.57

COMMON STOCK USD.0144044K101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHORIZON LINES INC CL A

4,390.000 NHHZ Local 1.100000 0.00 5.27 0.10 4,823.631.000000

Base 1.100000 0.00 5.27 0.10 4,823.63

COMMON STOCK440452100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHORMEL FOODS CORP

5,920.000 NHHY Local 29.130000 0.00 7.10 3.32 172,439.181.000000

Base 29.130000 0.00 7.10 3.32 172,439.18

COMMON STOCK USD.01440543106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHORNBECK OFFSHORE SERVICES

220.000 NHHZ Local 25.040000 0.00 0.26 0.11 5,508.431.000000

Base 25.040000 0.00 0.26 0.11 5,508.43

COMMON STOCK USD.01440694305 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHORSEHEAD HOLDING CORP

400.000 NHHZ Local 11.860000 0.00 0.48 0.10 4,743.421.000000

Base 11.860000 0.00 0.48 0.10 4,743.42
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COMMON STOCK USD.01441060100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HOSPIRA INC

940.000 NHEU Local 54.463000 0.00 14.10 0.99 51,180.131.000000

Base 54.463000 0.00 14.10 0.99 51,180.13

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,300.000 NHEU Local 54.760000 0.00 1.56 1.37 71,185.071.000000

Base 54.760000 0.00 1.56 1.37 71,185.07

441060100 Total

15.66 2.360.002,240.000 Local 122,365.20

Base 0.00 15.66 2.36 122,365.20

REIT USD.0144106M102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHOSPITALITY PROPERTIES TRUST

1,000.000 NHHY Local 23.790000 0.00 1.20 0.46 23,788.341.000000

Base 23.790000 0.00 1.20 0.46 23,788.34

REIT USD.0144107P104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HOST HOTELS + RESORTS INC

1,500.000 NHHY Local 16.882700 0.00 22.50 0.49 25,301.061.000000

Base 16.882700 0.00 22.50 0.49 25,301.06

COMMON STOCK44267D107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHOWARD HUGHES CORP/THE

1,417.000 NHEU Local 63.500000 0.00 1.70 1.73 89,976.071.000000

Base 63.500000 0.00 1.70 1.73 89,976.07

COMMON STOCK USD.01443510201 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HUBBELL INC  CL B

330.000 NHEU Local 63.899100 0.00 4.95 0.41 21,081.341.000000

Base 63.899100 0.00 4.95 0.41 21,081.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,380.000 NHEU Local 62.070000 0.00 1.65 1.65 85,653.301.000000

Base 62.070000 0.00 1.65 1.65 85,653.30
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443510201 Total

6.60 2.060.001,710.000 Local 106,734.64

Base 0.00 6.60 2.06 106,734.64

COMMON STOCK USD.01443683107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHUDSON CITY BANCORP INC

3,000.000 NHHY Local 7.940000 0.00 3.60 0.46 23,815.941.000000

Base 7.940000 0.00 3.60 0.46 23,815.94

COMMON STOCK444398101 09 Jun 2011 09 Jun 2011 USD/DTCMERGERHUGHES COMMUNICATIONS INC

490.000 NHHZ Local 60.700000 0.00 0.00 0.00 29,743.001.000000

Base 60.700000 0.00 0.00 0.00 29,743.00

COMMON STOCK444859102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HUMANA INC

370.000 NHHY Local 78.816000 0.00 5.55 0.56 29,155.811.000000

Base 78.816000 0.00 5.55 0.56 29,155.81

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHHY Local 80.380000 0.00 0.72 0.93 48,226.351.000000

Base 80.380000 0.00 0.72 0.93 48,226.35

444859102 Total

6.27 1.490.00970.000 Local 77,382.16

Base 0.00 6.27 1.49 77,382.16

COMMON STOCK USD.01444903108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HUMAN GENOME SCIENCES INC

1,070.000 NHEU Local 26.867600 0.00 16.05 0.56 28,731.721.000000

Base 26.867600 0.00 16.05 0.56 28,731.72

COMMON STOCK USD.01445658107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HUNT (JB) TRANSPRT SVCS INC

810.000 NHEU Local 45.017500 0.00 12.15 0.71 36,451.321.000000

Base 45.017500 0.00 12.15 0.71 36,451.32
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COMMON STOCK USD.01446150104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HUNTINGTON BANCSHARES INC

3,950.000 NHHY Local 6.267700 0.00 59.25 0.48 24,697.691.000000

Base 6.267700 0.00 59.25 0.48 24,697.69

COMMON STOCK USD.01446413106 19 Apr 2011 25 Apr 2011 USD/DTC 0.02PERSHING LLCHUNTINGTON INGALLS INDUSTRIE

491.000 NHEY Local 39.713401 0.00 9.82 0.38 19,489.081.000000

Base 39.713401 0.00 9.82 0.38 19,489.08

06 Apr 2011 11 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,657.000 NHDM Local 39.810000 0.00 39.85 2.04 105,733.281.000000

Base 39.810000 0.00 39.85 2.04 105,733.28

12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.286 NHDF Local 45.244755 0.00 0.00 0.00 12.941.000000

Base 45.244755 0.00 0.00 0.00 12.94

12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.324 NHDM Local 39.938271 0.00 0.00 0.00 12.941.000000

Base 39.938271 0.00 0.00 0.00 12.94

12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.666 NHEY Local 38.933933 0.00 0.00 0.00 25.931.000000

Base 38.933933 0.00 0.00 0.00 25.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

670.000 NHHY Local 35.590000 0.00 0.80 0.46 23,844.041.000000

Base 35.590000 0.00 0.80 0.46 23,844.04

446413106 Total

50.47 2.880.003,819.276 Local 149,118.21

Base 0.00 50.47 2.88 149,118.21
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COMMON STOCK USD.01447011107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCHUNTSMAN CORP

3,300.000 NHHY Local 17.490000 0.00 3.96 1.11 57,711.931.000000

Base 17.490000 0.00 3.96 1.11 57,711.93

COMMON STOCK USD.01447462102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHURON CONSULTING GROUP INC

2,000.000 NHHZ Local 29.390000 0.00 2.40 1.13 58,776.471.000000

Base 29.390000 0.00 2.40 1.13 58,776.47

COMMON STOCK USD.01448407106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETHUTCHINSON TECH

3,370.000 NHHZ Local 2.330000 0.00 4.04 0.16 7,847.901.000000

Base 2.330000 0.00 4.04 0.16 7,847.90

COMMON STOCK USD.01448947507 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIDT CORP CLASS B

1,890.000 NHHZ Local 26.620000 0.00 2.27 0.97 50,308.561.000000

Base 26.620000 0.00 2.27 0.97 50,308.56

COMMON STOCK44919P508 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCIAC/INTERACTIVECORP

1,790.000 NHEU Local 36.490000 0.00 2.14 1.26 65,313.701.000000

Base 36.490000 0.00 2.14 1.26 65,313.70

REIT USD.00145031U101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ISTAR FINANCIAL INC

500.000 NHHZ Local 8.812000 0.00 7.50 0.09 4,398.411.000000

Base 8.812000 0.00 7.50 0.09 4,398.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

700.000 NHHZ Local 7.420000 0.00 0.84 0.10 5,193.061.000000

Base 7.420000 0.00 0.84 0.10 5,193.06

45031U101 Total

8.34 0.190.001,200.000 Local 9,591.47

Base 0.00 8.34 0.19 9,591.47
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COMMON STOCK45031X204 20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSISTA PHARMACEUTICALS INC

12,966.000 NHEL Local 7.654000 0.00 259.32 1.91 98,980.531.000000

Base 7.654000 0.00 259.32 1.91 98,980.53

COMMON STOCK USD.0145068B109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ITT EDUCATIONAL SERVICES INC

390.000 NHEU Local 70.573800 0.00 5.85 0.53 27,517.401.000000

Base 70.573800 0.00 5.85 0.53 27,517.40

COMMON STOCK USD1.450828108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIBERIABANK CORP

90.000 NHHZ Local 56.970000 0.00 0.11 0.10 5,127.091.000000

Base 56.970000 0.00 0.11 0.10 5,127.09

COMMON STOCK USD1.450911102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ITT CORP

440.000 NHHY Local 56.048000 0.00 6.60 0.48 24,654.041.000000

Base 56.048000 0.00 6.60 0.48 24,654.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

430.000 NHHY Local 56.220000 0.00 0.51 0.47 24,173.621.000000

Base 56.220000 0.00 0.51 0.47 24,173.62

450911102 Total

7.11 0.950.00870.000 Local 48,827.66

Base 0.00 7.11 0.95 48,827.66

COMMON STOCK451055107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETICONIX BRAND GROUP INC

200.000 NHHZ Local 23.070000 0.00 0.24 0.09 4,613.671.000000

Base 23.070000 0.00 0.24 0.09 4,613.67

COMMON STOCK USD.0145167R104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.IDEX CORP

1,010.000 NHEU Local 43.846500 0.00 15.15 0.86 44,268.961.000000

Base 43.846500 0.00 15.15 0.86 44,268.96
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

610.000 NHHY Local 43.490000 0.00 0.73 0.51 26,527.661.000000

Base 43.490000 0.00 0.73 0.51 26,527.66

45167R104 Total

15.88 1.370.001,620.000 Local 70,796.62

Base 0.00 15.88 1.37 70,796.62

COMMON STOCK USD.145168D104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.IDEXX LABORATORIES INC

330.000 NHEU Local 78.007900 0.00 4.95 0.50 25,737.161.000000

Base 78.007900 0.00 4.95 0.50 25,737.16

COMMON STOCK USD.01451734107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.IHS INC CLASS A

280.000 NHEU Local 85.244300 0.00 4.20 0.46 23,863.741.000000

Base 85.244300 0.00 4.20 0.46 23,863.74

COMMON STOCK45173E105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIKANOS COMMUNICATIONS INC

2,980.000 NHHZ Local 1.270000 0.00 3.58 0.08 3,780.941.000000

Base 1.270000 0.00 3.58 0.08 3,780.94

COMMON STOCK USD.01452308109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ILLINOIS TOOL WORKS

3,140.000 NHEU Local 56.857700 0.00 47.10 3.43 178,482.651.000000

Base 56.857700 0.00 47.10 3.43 178,482.65

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

770.000 NHEU Local 54.350000 0.00 0.92 0.81 41,847.771.000000

Base 54.350000 0.00 0.92 0.81 41,847.77

452308109 Total

48.02 4.240.003,910.000 Local 220,330.42

Base 0.00 48.02 4.24 220,330.42
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COMMON STOCK USD.01452327109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ILLUMINA INC

730.000 NHEU Local 72.165300 0.00 10.95 1.02 52,668.701.000000

Base 72.165300 0.00 10.95 1.02 52,668.70

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHEU Local 73.000000 0.00 0.36 0.43 21,899.211.000000

Base 73.000000 0.00 0.36 0.43 21,899.21

452327109 Total

11.31 1.450.001,030.000 Local 74,567.91

Base 0.00 11.31 1.45 74,567.91

COMMON STOCK USD.0145256B101 12 May 2011 17 May 2011 USD/DTC 0.04PIPER JAFFRAYIMPAX LABORATORIES INC

5,390.000 NHHO Local 27.658000 0.00 215.60 2.87 148,858.151.000000

Base 27.658000 0.00 215.60 2.87 148,858.15

08 Jun 2011 13 Jun 2011 USD/DTC 0.02INSTINET

10,720.000 NHHO Local 20.948700 0.00 214.40 4.32 224,351.341.000000

Base 20.948700 0.00 214.40 4.32 224,351.34

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 20.210000 0.00 0.24 0.08 4,041.681.000000

Base 20.210000 0.00 0.24 0.08 4,041.68

45256B101 Total

430.24 7.270.0016,310.000 Local 377,251.17

Base 0.00 430.24 7.27 377,251.17

COMMON STOCK USD.01452834104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETIMPERIAL HOLDINGS INC

1,200.000 NHHZ Local 10.200000 0.00 1.44 0.24 12,238.321.000000

Base 10.200000 0.00 1.44 0.24 12,238.32



Prepared by State StreetPage 1275

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01453836108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINDEPENDENT BANK CORP/MA

160.000 NHHZ Local 25.950000 0.00 0.19 0.08 4,151.731.000000

Base 25.950000 0.00 0.19 0.08 4,151.73

COMMON STOCK NPV45665Q103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINFINITY PROPERTY + CASUALTY

90.000 NHHZ Local 54.060000 0.00 0.11 0.10 4,865.191.000000

Base 54.060000 0.00 0.11 0.10 4,865.19

COMMON STOCK45666Q102 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CINFORMATICA CORP

3,410.000 NHDU Local 53.849100 0.00 102.30 3.53 183,519.601.000000

Base 53.849100 0.00 102.30 3.53 183,519.60

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

520.000 NHEU Local 56.014200 0.00 7.80 0.56 29,119.021.000000

Base 56.014200 0.00 7.80 0.56 29,119.02

45666Q102 Total

110.10 4.090.003,930.000 Local 212,638.62

Base 0.00 110.10 4.09 212,638.62

COMMON STOCK USD.01457153104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCINGRAM MICRO INC CL A

990.000 NHEU Local 17.350000 0.00 1.18 0.33 17,174.991.000000

Base 17.350000 0.00 1.18 0.33 17,174.99

COMMON STOCK USD.01457667103 18 May 2011 23 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDINSITUFORM TECHNOLOGIES CL A

3,350.000 NHDU Local 24.835300 0.00 16.75 1.60 83,179.911.000000

Base 24.835300 0.00 16.75 1.60 83,179.91

COMMON STOCK45772F107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINPHI CORP

290.000 NHHZ Local 16.480000 0.00 0.35 0.10 4,778.751.000000

Base 16.480000 0.00 0.35 0.10 4,778.75
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COMMON STOCK45773H102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINOVIO PHARMACEUTICALS INC

4,440.000 NHHZ Local 0.591100 0.00 5.33 0.06 2,619.091.000000

Base 0.591100 0.00 5.33 0.06 2,619.09

COMMON STOCK45774N108 14 Jun 2011 17 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCINNOPHOS HOLDINGS INC

1,762.000 NHDY Local 47.127100 0.00 52.86 1.60 82,983.491.000000

Base 47.127100 0.00 52.86 1.60 82,983.49

21 Jun 2011 24 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

7,278.000 NHDY Local 47.418900 0.00 218.34 6.63 344,889.781.000000

Base 47.418900 0.00 218.34 6.63 344,889.78

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,300.000 NHHZ Local 48.910000 0.00 2.76 2.16 112,488.081.000000

Base 48.910000 0.00 2.76 2.16 112,488.08

45774N108 Total

273.96 10.390.0011,340.000 Local 540,361.35

Base 0.00 273.96 10.39 540,361.35

COMMON STOCK USD.0145810H107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTEGRAL SYSTEMS INC/MD

350.000 NHHZ Local 11.970000 0.00 0.42 0.09 4,188.991.000000

Base 11.970000 0.00 0.42 0.09 4,188.99

COMMON STOCK458118106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTEGRATED DEVICE TECH INC

1,100.000 NHHZ Local 7.505000 0.00 1.32 0.16 8,254.021.000000

Base 7.505000 0.00 1.32 0.16 8,254.02

COMMON STOCK458140100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTEL CORP

21,570.000 NHEU Local 22.534800 0.00 323.55 9.34 485,742.751.000000

Base 22.534800 0.00 323.55 9.34 485,742.75
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,100.000 NHHY Local 22.025400 0.00 76.50 2.16 112,250.881.000000

Base 22.025400 0.00 76.50 2.16 112,250.88

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

11,410.000 NHDM Local 21.365500 0.00 171.15 4.69 243,604.521.000000

Base 21.365500 0.00 171.15 4.69 243,604.52

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

217,853.000 NHEU Local 21.190000 0.00 261.42 88.64 4,615,955.011.000000

Base 21.190000 0.00 261.42 88.64 4,615,955.01

458140100 Total

832.62 104.830.00255,933.000 Local 5,457,553.16

Base 0.00 832.62 104.83 5,457,553.16

COMMON STOCK USD1.45822P105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCINTEGRYS ENERGY GROUP INC

500.000 NHHY Local 50.820000 0.00 0.60 0.49 25,408.911.000000

Base 50.820000 0.00 0.60 0.49 25,408.91

COMMON STOCK USD.0145841N107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCINTERACTIVE BROKERS GRO CL A

610.000 NHEU Local 15.170000 0.00 0.73 0.18 9,252.791.000000

Base 15.170000 0.00 0.73 0.18 9,252.79

COMMON STOCK USD.0145865V100 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.INTERCONTINENTALEXCHANGE INC

415.000 NHEU Local 120.358400 0.00 6.22 0.96 49,941.561.000000

Base 120.358400 0.00 6.22 0.96 49,941.56

COMMON STOCK USD.1458665106 27 Jun 2011 30 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSINTERFACE INC CLASS A

6,603.000 NHEX Local 18.342600 0.00 198.09 2.33 120,915.771.000000

Base 18.342600 0.00 198.09 2.33 120,915.77
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28 Jun 2011 OPEN USD/DTC 0.03CABRERA CAPITAL MARKETS

1,455.000 NHEX Local 18.295600 0.00 43.65 0.52 26,575.931.000000

Base 18.295600 0.00 43.65 0.52 26,575.93

458665106 Total

241.74 2.850.008,058.000 Local 147,491.70

Base 0.00 241.74 2.85 147,491.70

COMMON STOCK USD.01458743101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTERLINE BRANDS INC

200.000 NHHZ Local 18.600000 0.00 0.24 0.08 3,719.681.000000

Base 18.600000 0.00 0.24 0.08 3,719.68

COMMON STOCK45884X103 20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSINTERMUNE INC

24,000.000 NHEL Local 33.178300 0.00 480.00 15.29 795,783.911.000000

Base 33.178300 0.00 480.00 15.29 795,783.91

COMMON STOCK45885A300 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTERNAP NETWORK SERVICES

6,470.000 NHHZ Local 7.100000 0.00 7.76 0.89 45,928.351.000000

Base 7.100000 0.00 7.76 0.89 45,928.35

COMMON STOCK USD1.459044103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTERNATIONAL BANCSHARES CRP

360.000 NHHZ Local 16.110000 0.00 0.43 0.12 5,799.051.000000

Base 16.110000 0.00 0.43 0.12 5,799.05

COMMON STOCK USD.2459200101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.INTL BUSINESS MACHINES CORP

1,042.000 NHDM Local 163.958300 0.00 15.63 3.29 170,825.631.000000

Base 163.958300 0.00 15.63 3.29 170,825.63

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,269.000 NHEU Local 166.762000 0.00 109.03 23.28 1,212,060.671.000000

Base 166.762000 0.00 109.03 23.28 1,212,060.67
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,725.000 NHEU Local 165.070000 0.00 3.27 8.64 449,803.841.000000

Base 165.070000 0.00 3.27 8.64 449,803.84

459200101 Total

127.93 35.210.0011,036.000 Local 1,832,690.14

Base 0.00 127.93 35.21 1,832,690.14

COMMON STOCK USD.0145928H106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.INTERNATIONAL COAL GROUP INC

400.000 NHHZ Local 10.728800 0.00 6.00 0.09 4,285.431.000000

Base 10.728800 0.00 6.00 0.09 4,285.43

15 Jun 2011 OPEN USD/DTC22 MERGER

18,750.000 NHHZ Local 14.600000 0.00 0.00 0.00 273,750.001.000000

Base 14.600000 0.00 0.00 0.00 273,750.00

45928H106 Total

6.00 0.090.0019,150.000 Local 278,035.43

Base 0.00 6.00 0.09 278,035.43

COMMON STOCK459506101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTL FLAVORS + FRAGRANCES

450.000 NHEU Local 63.040000 0.00 6.75 0.55 28,360.701.000000

Base 63.040000 0.00 6.75 0.55 28,360.70

COMMON STOCK459902102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTL GAME TECHNOLOGY

1,690.000 NHEU Local 17.191700 0.00 25.35 0.56 29,028.061.000000

Base 17.191700 0.00 25.35 0.56 29,028.06

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,060.000 NHEU Local 16.730000 0.00 9.67 2.59 134,831.541.000000

Base 16.730000 0.00 9.67 2.59 134,831.54
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459902102 Total

35.02 3.150.009,750.000 Local 163,859.60

Base 0.00 35.02 3.15 163,859.60

COMMON STOCK USD1.460146103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTERNATIONAL PAPER CO

1,930.000 NHEU Local 30.578300 0.00 28.95 1.14 58,986.031.000000

Base 30.578300 0.00 28.95 1.14 58,986.03

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

14,000.000 NHEU Local 28.780000 0.00 16.80 7.74 402,895.461.000000

Base 28.780000 0.00 16.80 7.74 402,895.46

460146103 Total

45.75 8.880.0015,930.000 Local 461,881.49

Base 0.00 45.75 8.88 461,881.49

COMMON STOCK USD1.460321201 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTL SHIPHOLDING CORP

200.000 NHHZ Local 20.770000 0.00 0.24 0.08 4,153.681.000000

Base 20.770000 0.00 0.24 0.08 4,153.68

COMMON STOCK USD.01460335201 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCINTL SPEEDWAY CORP CL A

700.000 NHEU Local 26.830000 0.00 0.84 0.37 18,779.791.000000

Base 26.830000 0.00 0.84 0.37 18,779.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,670.000 NHHY Local 26.830000 0.00 2.00 0.87 44,803.231.000000

Base 26.830000 0.00 2.00 0.87 44,803.23

460335201 Total

2.84 1.240.002,370.000 Local 63,583.02

Base 0.00 2.84 1.24 63,583.02
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COMMON STOCK USD.1460690100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTERPUBLIC GROUP OF COS INC

2,770.000 NHEU Local 11.797900 0.00 41.55 0.63 32,638.001.000000

Base 11.797900 0.00 41.55 0.63 32,638.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

17,340.000 NHEU Local 11.460000 0.00 20.80 3.82 198,691.781.000000

Base 11.460000 0.00 20.80 3.82 198,691.78

460690100 Total

62.35 4.450.0020,110.000 Local 231,329.78

Base 0.00 62.35 4.45 231,329.78

COMMON STOCK USD.0146069S109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTERSIL CORP A

1,800.000 NHHY Local 13.545200 0.00 27.00 0.47 24,353.891.000000

Base 13.545200 0.00 27.00 0.47 24,353.89

COMMON STOCK46118H104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINTRALINKS HOLDINGS INC

370.000 NHHZ Local 17.850000 0.00 0.44 0.13 6,603.931.000000

Base 17.850000 0.00 0.44 0.13 6,603.93

COMMON STOCK USD.01461202103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTUIT INC

1,590.000 NHEU Local 53.579400 0.00 23.85 1.64 85,165.761.000000

Base 53.579400 0.00 23.85 1.64 85,165.76

COMMON STOCK USD.25461203101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.INVACARE CORP

140.000 NHHZ Local 31.660000 0.00 2.10 0.09 4,430.211.000000

Base 31.660000 0.00 2.10 0.09 4,430.21

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

210.000 NHHZ Local 32.480000 0.00 0.25 0.14 6,820.411.000000

Base 32.480000 0.00 0.25 0.14 6,820.41
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461203101 Total

2.35 0.230.00350.000 Local 11,250.62

Base 0.00 2.35 0.23 11,250.62

COMMON STOCK46120E602 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INTUITIVE SURGICAL INC

218.000 NHEU Local 342.749200 0.00 3.27 1.44 74,714.621.000000

Base 342.749200 0.00 3.27 1.44 74,714.62

COMMON STOCK46121Y102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCINTREPID POTASH INC

3,120.000 NHHY Local 30.540000 0.00 3.74 1.83 95,279.231.000000

Base 30.540000 0.00 3.74 1.83 95,279.23

REIT USD.0146131B100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINVESCO MORTGAGE CAPITAL

400.000 NHHZ Local 21.090000 0.00 0.48 0.17 8,435.351.000000

Base 21.090000 0.00 0.48 0.17 8,435.35

COMMON STOCK USD.0146145F105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINVESTMENT TECHNOLOGY GROUP

600.000 NHHZ Local 14.050000 0.00 0.72 0.17 8,429.111.000000

Base 14.050000 0.00 0.72 0.17 8,429.11

COMMON STOCK USD.0146146P102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINVESTORS BANCORP INC

510.000 NHHZ Local 13.900000 0.00 0.61 0.14 7,088.251.000000

Base 13.900000 0.00 0.61 0.14 7,088.25

REIT NPV461730103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETINVESTORS REAL ESTATE TRUST

1,900.000 NHHZ Local 8.490000 0.00 2.28 0.31 16,128.411.000000

Base 8.490000 0.00 2.28 0.31 16,128.41

COMMON STOCK USD.01462846106 04 Apr 2011 07 Apr 2011 USD/DTC 0.05BNY CONVERGEXIRON MOUNTAIN INC

2,313.000 NHIB Local 32.441600 0.00 115.65 1.45 74,920.321.000000

Base 32.441600 0.00 115.65 1.45 74,920.32
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14 Apr 2011 19 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

692.000 NHIB Local 33.997900 0.00 6.92 0.46 23,519.171.000000

Base 33.997900 0.00 6.92 0.46 23,519.17

21 Apr 2011 27 Apr 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

5,182.000 NHIB Local 32.214600 0.00 155.46 3.21 166,777.391.000000

Base 32.214600 0.00 155.46 3.21 166,777.39

26 Apr 2011 29 Apr 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

10,757.000 NHIB Local 32.048200 0.00 322.71 6.62 344,413.161.000000

Base 32.048200 0.00 322.71 6.62 344,413.16

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,040.000 NHEU Local 33.593100 0.00 15.60 0.68 34,920.541.000000

Base 33.593100 0.00 15.60 0.68 34,920.54

462846106 Total

616.34 12.420.0019,984.000 Local 644,550.58

Base 0.00 616.34 12.42 644,550.58

FUND II LP463995993 04 May 2011 04 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONINVESCO VENTURE PARTNRSHIP

819,007.000 NHEL Local 1.000000 0.00 0.00 0.00 819,007.001.000000

Base 1.000000 0.00 0.00 0.00 819,007.00

ISHARES RUSSELL 2000464287655 20 May 2011 25 May 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDISHARES RUSSELL 2000 INDEX FUN

24,670.000 NHDU Local 82.761900 0.00 123.35 39.21 2,041,573.511.000000

Base 82.761900 0.00 123.35 39.21 2,041,573.51

COMMON STOCK464330109 23 May 2011 26 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ISIS PHARMACEUTICALS INC

51,355.000 NHDU Local 8.610000 0.00 1,027.10 8.49 441,130.961.000000

Base 8.610000 0.00 1,027.10 8.49 441,130.96
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COMMON STOCK NPV465685105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCITC HOLDINGS CORP

520.000 NHHY Local 70.770000 0.00 0.62 0.71 36,799.071.000000

Base 70.770000 0.00 0.62 0.71 36,799.07

COMMON STOCK NPV465741106 19 May 2011 24 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORITRON INC

10,143.000 NHDU Local 53.961600 0.00 304.29 10.51 547,017.711.000000

Base 53.961600 0.00 304.29 10.51 547,017.71

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

250.000 NHHY Local 49.950000 0.00 3.75 0.24 12,483.511.000000

Base 49.950000 0.00 3.75 0.24 12,483.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,196.000 NHEU Local 46.850000 0.00 2.63 1.98 102,877.991.000000

Base 46.850000 0.00 2.63 1.98 102,877.99

465741106 Total

310.67 12.730.0012,589.000 Local 662,379.21

Base 0.00 310.67 12.73 662,379.21

COMMON STOCK NPV466032109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJ + J SNACK FOODS CORP

100.000 NHHZ Local 48.520000 0.00 0.12 0.10 4,851.781.000000

Base 48.520000 0.00 0.12 0.10 4,851.78

COMMON STOCK46612J507 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.JDS UNIPHASE CORP

1,230.000 NHEU Local 19.778300 0.00 18.45 0.47 24,308.391.000000

Base 19.778300 0.00 18.45 0.47 24,308.39

COMMON STOCK USD.0146612K108 27 Apr 2011 02 May 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYJDA SOFTWARE GROUP INC

4,600.000 NHDX Local 33.340900 0.00 138.00 2.95 153,227.191.000000

Base 33.340900 0.00 138.00 2.95 153,227.19
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27 Apr 2011 02 May 2011 USD/DTC 0.01LIQUIDNETINC

5,700.000 NHDX Local 33.440200 0.00 57.00 3.66 190,548.481.000000

Base 33.440200 0.00 57.00 3.66 190,548.48

28 Apr 2011 03 May 2011 USD/DTC 0.01WEEDEN + CO.

3,450.000 NHDX Local 33.427300 0.00 34.50 2.22 115,287.471.000000

Base 33.427300 0.00 34.50 2.22 115,287.47

29 Apr 2011 04 May 2011 USD/DTC 0.01KNIGHT DIRECT LLC

3,100.000 NHDX Local 32.795100 0.00 21.70 1.96 101,641.151.000000

Base 32.795100 0.00 21.70 1.96 101,641.15

02 May 2011 05 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,550.000 NHDX Local 32.792800 0.00 106.50 2.24 116,305.701.000000

Base 32.792800 0.00 106.50 2.24 116,305.70

03 May 2011 06 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

200.000 NHDX Local 32.780700 0.00 6.00 0.13 6,550.011.000000

Base 32.780700 0.00 6.00 0.13 6,550.01

04 May 2011 09 May 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,500.000 NHDX Local 32.792400 0.00 45.00 0.95 49,142.651.000000

Base 32.792400 0.00 45.00 0.95 49,142.65

16 Jun 2011 21 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

11,350.000 NHDX Local 29.645100 0.00 340.50 6.47 336,124.921.000000

Base 29.645100 0.00 340.50 6.47 336,124.92

17 Jun 2011 22 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

2,450.000 NHDX Local 29.557000 0.00 73.50 1.40 72,339.751.000000

Base 29.557000 0.00 73.50 1.40 72,339.75

20 Jun 2011 23 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDX Local 29.480700 0.00 108.00 2.04 106,020.481.000000

Base 29.480700 0.00 108.00 2.04 106,020.48
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21 Jun 2011 24 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDX Local 30.245500 0.00 141.00 2.73 142,010.121.000000

Base 30.245500 0.00 141.00 2.73 142,010.12

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

400.000 NHHZ Local 29.950000 0.00 0.48 0.24 11,979.281.000000

Base 29.950000 0.00 0.48 0.24 11,979.28

46612K108 Total

1,072.18 26.990.0044,600.000 Local 1,401,177.20

Base 0.00 1,072.18 26.99 1,401,177.20

COMMON STOCK USD1.46625H100 14 Apr 2011 19 Apr 2011 USD/DTC 0.04CABRERA CAPITAL MARKETSJPMORGAN CHASE + CO

40,220.000 NHDG Local 45.107200 0.00 1,407.70 34.84 1,812,769.041.000000

Base 45.107200 0.00 1,407.70 34.84 1,812,769.04

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

11,490.000 NHHY Local 42.011900 0.00 172.35 9.27 482,535.111.000000

Base 42.011900 0.00 172.35 9.27 482,535.11

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

11,350.000 NHHY Local 39.490000 0.00 13.62 8.61 448,189.271.000000

Base 39.490000 0.00 13.62 8.61 448,189.27

46625H100 Total

1,593.67 52.720.0063,060.000 Local 2,743,493.42

Base 0.00 1,593.67 52.72 2,743,493.42

COMMON STOCK USD.0146626E205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJ2 GLOBAL COMMUNICATIONS INC

2,000.000 NHHZ Local 27.240000 0.00 2.40 1.05 54,476.551.000000

Base 27.240000 0.00 2.40 1.05 54,476.55
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COMMON STOCK466313103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.JABIL CIRCUIT INC

1,190.000 NHHY Local 20.400800 0.00 17.85 0.47 24,258.631.000000

Base 20.400800 0.00 17.85 0.47 24,258.63

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,260.000 NHHY Local 19.140000 0.00 1.51 0.47 24,114.421.000000

Base 19.140000 0.00 1.51 0.47 24,114.42

466313103 Total

19.36 0.940.002,450.000 Local 48,373.05

Base 0.00 19.36 0.94 48,373.05

CALL EXP 07MAY1446632N637 28 Apr 2011 03 May 2011 USD/DTCJ.P. MORGAN CLEARING CORP.JP MORGAN INTERNATIONAL DERIV

35,700.000 NHHP Local 15.967800 0.00 0.00 0.00 570,050.461.000000

Base 15.967800 0.00 0.00 0.00 570,050.46

11 Apr 2011 USD/DTCJ.P. MORGAN CLEARING CORP.

76,100.000 NHHP Local 15.572300 0.00 0.00 0.00 1,185,052.031.000000

Base 15.572300 0.00 0.00 0.00 1,185,052.03

11 Apr 2011 CANCEL USD/DTCJ.P. MORGAN CLEARING CORP.

-76,100.000 NHHP Local 15.572300 0.00 0.00 0.00 -1,185,052.031.000000

Base 15.572300 0.00 0.00 0.00 -1,185,052.03

11 Apr 2011 05 May 2011 USD/DTC21 J.P. MORGAN CLEARING CORP.

76,100.000 NHHP Local 15.572300 0.00 0.00 0.00 1,185,052.031.000000

Base 15.572300 0.00 0.00 0.00 1,185,052.03

02 May 2011 05 May 2011 USD/DTCJ.P. MORGAN CLEARING CORP.

578.000 NHHP Local 15.910103 0.00 0.00 0.00 9,196.041.000000

Base 15.910103 0.00 0.00 0.00 9,196.04
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28 Apr 2011 12 May 2011 USD/DTC8 J.P. MORGAN CLEARING CORP.

43,200.000 NHHP Local 15.847300 0.00 0.00 0.00 684,603.361.000000

Base 15.847300 0.00 0.00 0.00 684,603.36

46632N637 Total

0.00 0.000.00155,578.000 Local 2,448,901.89

Base 0.00 0.00 0.00 2,448,901.89

COMMON STOCK USD.01466367109 16 May 2011 19 May 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)JACK IN THE BOX INC

3,331.000 NHEX Local 20.453600 0.00 99.93 1.31 68,029.701.000000

Base 20.453600 0.00 99.93 1.31 68,029.70

17 May 2011 20 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

23,691.000 NHEX Local 20.251700 0.00 473.82 9.22 479,299.981.000000

Base 20.251700 0.00 473.82 9.22 479,299.98

466367109 Total

573.75 10.530.0027,022.000 Local 547,329.68

Base 0.00 573.75 10.53 547,329.68

COMMON STOCK USD1.469814107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCJACOBS ENGINEERING GROUP INC

4,750.000 NHEU Local 40.880000 0.00 5.70 3.73 194,170.571.000000

Base 40.880000 0.00 5.70 3.73 194,170.57

COMMON STOCK47012E106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJAKKS PACIFIC INC

290.000 NHHZ Local 17.620000 0.00 0.35 0.10 5,109.351.000000

Base 17.620000 0.00 0.35 0.10 5,109.35

COMMON STOCK USD.0147102X105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCJANUS CAPITAL GROUP INC

1,560.000 NHEU Local 8.790000 0.00 1.87 0.27 13,710.261.000000

Base 8.790000 0.00 1.87 0.27 13,710.26
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COMMON STOCK USD.01471109108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCJARDEN CORP

710.000 NHHY Local 33.400000 0.00 0.85 0.46 23,712.691.000000

Base 33.400000 0.00 0.85 0.46 23,712.69

COMMON STOCK USD.01477143101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJETBLUE AIRWAYS CORP

1,260.000 NHHZ Local 6.060000 0.00 1.51 0.15 7,633.941.000000

Base 6.060000 0.00 1.51 0.15 7,633.94

COMMON STOCK USD1.478160104 16 May 2011 19 May 2011 USD/DTC 0.04GARDNER RICH & COJOHNSON + JOHNSON

28,634.000 NHEZ Local 66.487700 0.00 1,145.36 36.55 1,902,626.891.000000

Base 66.487700 0.00 1,145.36 36.55 1,902,626.89

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,350.000 NHEU Local 65.442800 0.00 35.25 2.96 153,752.371.000000

Base 65.442800 0.00 35.25 2.96 153,752.37

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,800.000 NHHY Local 65.987100 0.00 102.00 8.62 448,601.661.000000

Base 65.987100 0.00 102.00 8.62 448,601.66

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

18,000.000 NHHY Local 65.060000 0.00 21.60 22.49 1,171,035.911.000000

Base 65.060000 0.00 21.60 22.49 1,171,035.91

478160104 Total

1,304.21 70.620.0055,784.000 Local 3,676,016.83

Base 0.00 1,304.21 70.62 3,676,016.83

COMMON STOCK478366107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.JOHNSON CONTROLS INC

3,600.000 NHEU Local 37.720000 0.00 54.00 2.61 135,735.391.000000

Base 37.720000 0.00 54.00 2.61 135,735.39
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

26,300.000 NHEU Local 39.170000 0.00 31.56 19.78 1,030,119.661.000000

Base 39.170000 0.00 31.56 19.78 1,030,119.66

478366107 Total

85.56 22.390.0029,900.000 Local 1,165,855.05

Base 0.00 85.56 22.39 1,165,855.05

COMMON STOCK USD.0148020Q107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.JONES LANG LASALLE INC

360.000 NHEU Local 92.554400 0.00 5.40 0.64 33,313.541.000000

Base 92.554400 0.00 5.40 0.64 33,313.54

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHEU Local 90.870000 0.00 0.60 0.88 45,433.521.000000

Base 90.870000 0.00 0.60 0.88 45,433.52

48020Q107 Total

6.00 1.520.00860.000 Local 78,747.06

Base 0.00 6.00 1.52 78,747.06

COMMON STOCK USD.0148020T101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJONES GROUP INC/THE

500.000 NHHZ Local 10.370000 0.00 0.60 0.10 5,184.301.000000

Base 10.370000 0.00 0.60 0.10 5,184.30

COMMON STOCK USD1.481165108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.JOY GLOBAL INC

660.000 NHEU Local 87.562500 0.00 9.90 1.11 57,780.241.000000

Base 87.562500 0.00 9.90 1.11 57,780.24

COMMON STOCK48203R104 15 Jun 2011 20 Jun 2011 USD/DTC 0.02PERSHING LLCJUNIPER NETWORKS INC

2,900.000 NHEY Local 29.715600 0.00 58.00 1.66 86,115.581.000000

Base 29.715600 0.00 58.00 1.66 86,115.58
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,980.000 NHEU Local 36.938700 0.00 44.70 2.12 110,030.511.000000

Base 36.938700 0.00 44.70 2.12 110,030.51

48203R104 Total

102.70 3.780.005,880.000 Local 196,146.09

Base 0.00 102.70 3.78 196,146.09

COMMON STOCK48242W106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KBR INC

660.000 NHHY Local 37.291200 0.00 9.90 0.48 24,601.811.000000

Base 37.291200 0.00 9.90 0.48 24,601.81

COMMON STOCK482480100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KLA TENCOR CORPORATION

600.000 NHHY Local 41.151000 0.00 9.00 0.48 24,681.121.000000

Base 41.151000 0.00 9.00 0.48 24,681.12

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,900.000 NHHY Local 39.030000 0.00 10.68 6.67 347,349.651.000000

Base 39.030000 0.00 10.68 6.67 347,349.65

482480100 Total

19.68 7.150.009,500.000 Local 372,030.77

Base 0.00 19.68 7.15 372,030.77

COMMON STOCK USD.0148282T104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKADANT INC

140.000 NHHZ Local 28.820000 0.00 0.17 0.08 4,034.551.000000

Base 28.820000 0.00 0.17 0.08 4,034.55

COMMON STOCK USD.01483007704 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKAISER ALUMINUM CORP

900.000 NHHZ Local 52.920000 0.00 1.08 0.92 47,626.001.000000

Base 52.920000 0.00 1.08 0.92 47,626.00
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COMMON STOCK USD.01483056107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKAISER FEDERAL FINANCIAL GRO

308.000 NHHZ Local 12.440000 0.00 0.37 0.08 3,831.071.000000

Base 12.440000 0.00 0.37 0.08 3,831.07

COMMON STOCK USD1.483548103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKAMAN CORP

100.000 NHHZ Local 33.460000 0.00 0.12 0.07 3,345.811.000000

Base 33.460000 0.00 0.12 0.07 3,345.81

COMMON STOCK USD.01485170302 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKANSAS CITY SOUTHERN

1,500.000 NHHY Local 55.590000 0.00 1.80 1.61 83,381.591.000000

Base 55.590000 0.00 1.80 1.61 83,381.59

COMMON STOCK48562P103 12 May 2011 17 May 2011 USD/DTC 0.01UBS SECURITIES LLCKAPSTONE PAPER AND PACKAGING

5,610.000 NHDF Local 16.631300 0.00 39.27 1.80 93,260.521.000000

Base 16.631300 0.00 39.27 1.80 93,260.52

COMMON STOCK USD.1486587108 14 Apr 2011 19 Apr 2011 USD/DTC 0.05BNY CONVERGEXKAYDON CORP

7,218.000 NHIB Local 37.300800 0.00 360.90 5.17 268,871.101.000000

Base 37.300800 0.00 360.90 5.17 268,871.10

18 Apr 2011 21 Apr 2011 USD/DTC 0.05BNY CONVERGEX

3,624.000 NHIB Local 37.354500 0.00 181.20 2.60 135,188.911.000000

Base 37.354500 0.00 181.20 2.60 135,188.91

19 Apr 2011 25 Apr 2011 USD/DTC 0.05BNY CONVERGEX

1,647.000 NHIB Local 37.515500 0.00 82.35 1.19 61,704.491.000000

Base 37.515500 0.00 82.35 1.19 61,704.49

20 Apr 2011 26 Apr 2011 USD/DTC 0.05BNY CONVERGEX

2,174.000 NHIB Local 37.771100 0.00 108.70 1.58 82,004.091.000000

Base 37.771100 0.00 108.70 1.58 82,004.09
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21 Apr 2011 27 Apr 2011 USD/DTC 0.05BNY CONVERGEX

2,437.000 NHIB Local 37.617600 0.00 121.85 1.77 91,550.471.000000

Base 37.617600 0.00 121.85 1.77 91,550.47

486587108 Total

855.00 12.310.0017,100.000 Local 639,319.06

Base 0.00 855.00 12.31 639,319.06

COM48660Q102 06 May 2011 06 May 2011 USD/DTCSALE OF FRACTIONAL SKAYNE ANDERSON ENERGY DEV CO

0.537 NHHZ Local 14.227188 0.00 0.00 0.00 7.641.000000

Base 14.227188 0.00 0.00 0.00 7.64

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,558.000 NHHZ Local 17.730000 0.00 1.87 0.54 27,620.931.000000

Base 17.730000 0.00 1.87 0.54 27,620.93

48660Q102 Total

1.87 0.540.001,558.537 Local 27,628.57

Base 0.00 1.87 0.54 27,628.57

COMMON STOCK USD1.48666K109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KB HOME

2,110.000 NHHY Local 11.494000 0.00 31.65 0.47 24,220.221.000000

Base 11.494000 0.00 31.65 0.47 24,220.22

21 Jun 2011 24 Jun 2011 USD/DTC 0.02LIQUIDNETINC

22,490.000 NHDU Local 11.667700 0.00 416.07 5.04 261,985.461.000000

Base 11.667700 0.00 416.07 5.04 261,985.46

21 Jun 2011 24 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

25,930.000 NHDU Local 11.713600 0.00 129.65 5.84 303,598.161.000000

Base 11.713600 0.00 129.65 5.84 303,598.16
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22 Jun 2011 27 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

36,921.000 NHDU Local 12.004400 0.00 184.61 8.51 443,021.331.000000

Base 12.004400 0.00 184.61 8.51 443,021.33

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,490.000 NHHY Local 11.760000 0.00 5.38 1.02 52,796.001.000000

Base 11.760000 0.00 5.38 1.02 52,796.00

48666K109 Total

767.36 20.880.0091,941.000 Local 1,085,621.17

Base 0.00 767.36 20.88 1,085,621.17

COMMON STOCK USD.1487169104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKEARNY FINANCIAL CORP

500.000 NHHZ Local 9.090000 0.00 0.60 0.09 4,544.311.000000

Base 9.090000 0.00 0.60 0.09 4,544.31

COMMON STOCK USD.25487836108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KELLOGG CO

1,300.000 NHEU Local 56.588500 0.00 19.50 1.42 73,544.131.000000

Base 56.588500 0.00 19.50 1.42 73,544.13

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

440.000 NHHY Local 54.882000 0.00 6.60 0.47 24,141.011.000000

Base 54.882000 0.00 6.60 0.47 24,141.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

770.000 NHHY Local 54.760000 0.00 0.92 0.81 42,163.471.000000

Base 54.760000 0.00 0.92 0.81 42,163.47

487836108 Total

27.02 2.700.002,510.000 Local 139,848.61

Base 0.00 27.02 2.70 139,848.61
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48899B934 26 Apr 2011 26 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTICAHN PARTNERS LP

19,779,000.000 NHHG Local 1.147154 0.00 0.00 0.00 22,689,566.021.000000

Base 1.147154 0.00 0.00 0.00 22,689,566.02

COMMON STOCK489170100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KENNAMETAL INC

1,160.000 NHEU Local 40.851200 0.00 17.40 0.91 47,369.081.000000

Base 40.851200 0.00 17.40 0.91 47,369.08

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

610.000 NHHY Local 39.976500 0.00 9.15 0.47 24,376.051.000000

Base 39.976500 0.00 9.15 0.47 24,376.05

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,870.000 NHEU Local 39.900000 0.00 3.44 2.20 114,507.361.000000

Base 39.900000 0.00 3.44 2.20 114,507.36

489170100 Total

29.99 3.580.004,640.000 Local 186,252.49

Base 0.00 29.99 3.58 186,252.49

COMMON STOCK USD.1492914106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.KEY ENERGY SERVICES INC

280.000 NHHZ Local 15.183600 0.00 4.20 0.09 4,247.121.000000

Base 15.183600 0.00 4.20 0.09 4,247.12

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

15,110.000 NHHZ Local 16.550000 0.00 18.13 4.81 250,047.561.000000

Base 16.550000 0.00 18.13 4.81 250,047.56

492914106 Total

22.33 4.900.0015,390.000 Local 254,294.68

Base 0.00 22.33 4.90 254,294.68
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COMMON STOCK USD1.493267108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KEYCORP

2,990.000 NHHY Local 8.167700 0.00 44.85 0.47 24,376.101.000000

Base 8.167700 0.00 44.85 0.47 24,376.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,980.000 NHHY Local 7.930000 0.00 3.57 0.46 23,627.371.000000

Base 7.930000 0.00 3.57 0.46 23,627.37

493267108 Total

48.42 0.930.005,970.000 Local 48,003.47

Base 0.00 48.42 0.93 48,003.47

COMMON STOCK493308100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKEYNOTE SYSTEMS INC

1,599.000 NHHZ Local 20.160000 0.00 1.92 0.62 32,233.301.000000

Base 20.160000 0.00 1.92 0.62 32,233.30

COMMON STOCK USD.149375T100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKID BRANDS INC

1,460.000 NHHZ Local 5.010000 0.00 1.75 0.15 7,312.701.000000

Base 5.010000 0.00 1.75 0.15 7,312.70

REIT USD.0149427F108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKILROY REALTY CORP

4,300.000 NHHZ Local 38.040000 0.00 5.16 3.15 163,563.691.000000

Base 38.040000 0.00 5.16 3.15 163,563.69

COMMON STOCK494368103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KIMBERLY CLARK CORP

1,860.000 NHEU Local 67.539800 0.00 27.90 2.42 125,593.711.000000

Base 67.539800 0.00 27.90 2.42 125,593.71

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

520.000 NHHY Local 65.816900 0.00 7.80 0.66 34,216.331.000000

Base 65.816900 0.00 7.80 0.66 34,216.33
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,560.000 NHHY Local 65.360000 0.00 3.07 3.22 167,315.311.000000

Base 65.360000 0.00 3.07 3.22 167,315.31

494368103 Total

38.77 6.300.004,940.000 Local 327,125.35

Base 0.00 38.77 6.30 327,125.35

REIT USD.0149446R109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KIMCO REALTY CORP

1,300.000 NHHY Local 18.453500 0.00 19.50 0.47 23,969.581.000000

Base 18.453500 0.00 19.50 0.47 23,969.58

COMMON STOCK USD.25494580103 08 Jun 2011 08 Jun 2011 USD/DTCSALE OF FRACTIONAL SKINDRED HEALTHCARE INC

0.030 NHHZ Local 23.666666 0.00 0.00 0.00 0.711.000000

Base 23.666666 0.00 0.00 0.00 0.71

COMMON STOCK49460W208 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCKINETIC CONCEPTS INC

3,350.000 NHHY Local 56.330000 0.00 4.02 3.63 188,697.851.000000

Base 56.330000 0.00 4.02 3.63 188,697.85

COMMON STOCK USD.1497266106 03 May 2011 06 May 2011 USD/DTC 0.03MR BEAL &COMPANYKIRBY CORP

1,200.000 NHDX Local 55.843700 0.00 36.00 1.29 66,975.151.000000

Base 55.843700 0.00 36.00 1.29 66,975.15

04 May 2011 09 May 2011 USD/DTC 0.02BNY CONVERGEX LJR

950.000 NHDX Local 55.058500 0.00 19.00 1.01 52,285.571.000000

Base 55.058500 0.00 19.00 1.01 52,285.57

04 May 2011 09 May 2011 USD/DTC 0.02WEEDEN + CO.

1,750.000 NHDX Local 55.265700 0.00 35.00 1.86 96,678.121.000000

Base 55.265700 0.00 35.00 1.86 96,678.12
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05 May 2011 10 May 2011 USD/DTC 0.02BNY CONVERGEX LJR

200.000 NHDX Local 55.138600 0.00 4.00 0.22 11,023.501.000000

Base 55.138600 0.00 4.00 0.22 11,023.50

06 May 2011 11 May 2011 USD/DTC 0.01WEEDEN + CO.

250.000 NHDX Local 55.065000 0.00 2.50 0.27 13,763.481.000000

Base 55.065000 0.00 2.50 0.27 13,763.48

09 May 2011 12 May 2011 USD/DTC 0.02INSTINET

3,700.000 NHDX Local 55.017400 0.00 74.00 3.91 203,486.471.000000

Base 55.017400 0.00 74.00 3.91 203,486.47

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,720.000 NHHY Local 55.610000 0.00 3.26 2.91 151,253.031.000000

Base 55.610000 0.00 3.26 2.91 151,253.03

497266106 Total

173.76 11.470.0010,770.000 Local 595,465.32

Base 0.00 173.76 11.47 595,465.32

COMMON STOCK USD.01499005106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKNIGHT CAPITAL GROUP INC A

700.000 NHHZ Local 10.940000 0.00 0.84 0.15 7,657.011.000000

Base 10.940000 0.00 0.84 0.15 7,657.01

499998912 31 May 2011 31 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONKOLL BREN FUND VI

4,064,171.000 NHEJ Local 1.000000 0.00 0.00 0.00 4,064,171.001.000000

Base 1.000000 0.00 0.00 0.00 4,064,171.00

COMMON STOCK NPV50015Q100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKODIAK OIL + GAS CORP

1,140.000 NHHZ Local 5.350000 0.00 1.37 0.12 6,097.511.000000

Base 5.350000 0.00 1.37 0.12 6,097.51
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500233994 20 May 2011 20 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONKOHLBERG, KRAVIS, ROBERTS + CO

420,040.000 NHEL Local 1.000000 0.00 0.00 0.00 420,040.001.000000

Base 1.000000 0.00 0.00 0.00 420,040.00

23 Jun 2011 23 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

29,707.000 NHEL Local 1.000000 0.00 0.00 0.00 29,707.001.000000

Base 1.000000 0.00 0.00 0.00 29,707.00

500233994 Total

0.00 0.000.00449,747.000 Local 449,747.00

Base 0.00 0.00 0.00 449,747.00

COMMON STOCK USD.01500255104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKOHLS CORP

20,000.000 NHDJ Local 53.040000 0.00 0.00 0.00 1,060,800.001.000000

Base 53.040000 0.00 0.00 0.00 1,060,800.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

19,900.000 NHEU Local 54.021000 0.00 199.00 20.65 1,074,798.251.000000

Base 54.021000 0.00 199.00 20.65 1,074,798.25

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,220.000 NHEU Local 54.147900 0.00 18.30 1.27 66,040.871.000000

Base 54.147900 0.00 18.30 1.27 66,040.87

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 50.964000 0.00 7.50 0.49 25,474.011.000000

Base 50.964000 0.00 7.50 0.49 25,474.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,400.000 NHHY Local 49.450000 0.00 2.88 2.28 118,674.841.000000

Base 49.450000 0.00 2.88 2.28 118,674.84
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500255104 Total

227.68 24.690.0044,020.000 Local 2,345,787.97

Base 0.00 227.68 24.69 2,345,787.97

COMMON STOCK USD.01500600101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKOPIN CORP

800.000 NHHZ Local 4.850000 0.00 0.96 0.08 3,878.961.000000

Base 4.850000 0.00 0.96 0.08 3,878.96

COMMON STOCK USD.01500643200 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.KORN/FERRY INTERNATIONAL

200.000 NHHZ Local 22.330000 0.00 3.00 0.09 4,462.911.000000

Base 22.330000 0.00 3.00 0.09 4,462.91

26 Apr 2011 29 Apr 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,260.000 NHHO Local 20.337700 0.00 50.40 0.50 25,574.601.000000

Base 20.337700 0.00 50.40 0.50 25,574.60

27 Apr 2011 02 May 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,600.000 NHHO Local 20.228700 0.00 64.00 0.63 32,301.291.000000

Base 20.228700 0.00 64.00 0.63 32,301.29

27 Apr 2011 02 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

23,950.000 NHHO Local 20.074100 0.00 479.00 9.24 480,286.461.000000

Base 20.074100 0.00 479.00 9.24 480,286.46

500643200 Total

596.40 10.460.0027,010.000 Local 542,625.26

Base 0.00 596.40 10.46 542,625.26

COMMON STOCK NPV50075N104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KRAFT FOODS INC CLASS A

4,630.000 NHHY Local 34.144300 0.00 69.45 3.04 158,015.621.000000

Base 34.144300 0.00 69.45 3.04 158,015.62
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,000.000 NHHY Local 34.600000 0.00 1.20 0.67 34,598.131.000000

Base 34.600000 0.00 1.20 0.67 34,598.13

50075N104 Total

70.65 3.710.005,630.000 Local 192,613.75

Base 0.00 70.65 3.71 192,613.75

COMMON STOCK USD1.501044101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.KROGER CO

4,020.000 NHHY Local 23.569300 0.00 60.30 1.82 94,686.471.000000

Base 23.569300 0.00 60.30 1.82 94,686.47

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

31,310.000 NHHY Local 24.500000 0.00 37.57 14.73 767,042.701.000000

Base 24.500000 0.00 37.57 14.73 767,042.70

501044101 Total

97.87 16.550.0035,330.000 Local 861,729.17

Base 0.00 97.87 16.55 861,729.17

INDUSTRIAL REAL ESTA50199H934 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTKUEHNE + NAGLE

71,046,696.870 NHEP Local 1.000000 0.00 0.00 0.00 71,046,696.871.000000

Base 1.000000 0.00 0.00 0.00 71,046,696.87

COMMON STOCK USD.02502079106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLMI AEROSPACE INC

600.000 NHHZ Local 22.550000 0.00 0.72 0.26 13,529.021.000000

Base 22.550000 0.00 0.72 0.26 13,529.02

COMMON STOCK50212A106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.L 1 IDENTITY SOLUTIONS INC

380.000 NHHZ Local 11.769200 0.00 5.70 0.09 4,466.511.000000

Base 11.769200 0.00 5.70 0.09 4,466.51
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,240.000 NHHZ Local 11.750000 0.00 3.89 0.74 38,065.371.000000

Base 11.750000 0.00 3.89 0.74 38,065.37

50212A106 Total

9.59 0.830.003,620.000 Local 42,531.88

Base 0.00 9.59 0.83 42,531.88

COMMON STOCK50213H100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLPL INVESTMENT HOLDINGS INC

1,180.000 NHHY Local 33.150000 0.00 1.41 0.76 39,114.831.000000

Base 33.150000 0.00 1.41 0.76 39,114.83

COMMON STOCK USD.01502161102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLSI CORP

16,800.000 NHHY Local 6.830000 0.00 20.16 2.21 114,721.631.000000

Base 6.830000 0.00 20.16 2.21 114,721.63

REIT USD.01502175102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLTC PROPERTIES INC

200.000 NHHZ Local 27.000000 0.00 0.24 0.11 5,399.651.000000

Base 27.000000 0.00 0.24 0.11 5,399.65

COMMON STOCK USD.01502424104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.L 3 COMMUNICATIONS HOLDINGS

820.000 NHHY Local 79.732800 0.00 12.30 1.26 65,367.341.000000

Base 79.732800 0.00 12.30 1.26 65,367.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

440.000 NHHY Local 84.540000 0.00 0.52 0.72 37,196.361.000000

Base 84.540000 0.00 0.52 0.72 37,196.36

502424104 Total

12.82 1.980.001,260.000 Local 102,563.70

Base 0.00 12.82 1.98 102,563.70
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COMMON STOCK USD.01502470107 29 Jun 2011 29 Jun 2011 USD/DTCMERGERLABARGE INC

200.000 NHHZ Local 19.250000 0.00 0.00 0.00 3,850.001.000000

Base 19.250000 0.00 0.00 0.00 3,850.00

COMMON STOCK USD.150540R409 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LABORATORY CRP OF AMER HLDGS

600.000 NHEU Local 98.128300 0.00 9.00 1.14 58,866.841.000000

Base 98.128300 0.00 9.00 1.14 58,866.84

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

200.000 NHEU Local 94.510000 0.00 0.24 0.37 18,901.391.000000

Base 94.510000 0.00 0.24 0.37 18,901.39

50540R409 Total

9.24 1.510.00800.000 Local 77,768.23

Base 0.00 9.24 1.51 77,768.23

COMMON STOCK USD.01505447102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLABRANCHE + CO INC

5,359.000 NHHZ Local 3.660000 0.00 6.43 0.38 19,607.131.000000

Base 3.660000 0.00 6.43 0.38 19,607.13

COMMON STOCK USD1.505597104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLACLEDE GROUP INC/THE

140.000 NHHZ Local 37.310000 0.00 0.17 0.11 5,223.121.000000

Base 37.310000 0.00 0.17 0.11 5,223.12

COMMON STOCK USD.01505754200 10 May 2011 10 May 2011 USD/DTCMERGERLADISH CO INC

2,260.000 NHHZ Local 37.120389 0.00 0.00 0.00 83,892.081.000000

Base 37.120389 0.00 0.00 0.00 83,892.08

II LP507993954 01 Jun 2011 01 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONLF STRATEGIC REALTY INVESTORS

2,103,201.000 NHEJ Local 1.000000 0.00 0.00 0.00 2,103,201.001.000000

Base 1.000000 0.00 0.00 0.00 2,103,201.00
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COMMON STOCK NPV511656100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLAKELAND FINANCIAL CORP

190.000 NHHZ Local 22.110000 0.00 0.23 0.09 4,200.581.000000

Base 22.110000 0.00 0.23 0.09 4,200.58

COMMON STOCK512807108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LAM RESEARCH CORP

720.000 NHEU Local 45.615600 0.00 10.80 0.64 32,831.791.000000

Base 45.615600 0.00 10.80 0.64 32,831.79

COMMON STOCK517834107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LAS VEGAS SANDS CORP

1,970.000 NHEU Local 41.525000 0.00 29.55 1.58 81,773.121.000000

Base 41.525000 0.00 29.55 1.58 81,773.12

COMMON STOCK USD.01518439104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ESTEE LAUDER COMPANIES CL A

630.000 NHEU Local 99.074900 0.00 9.45 1.20 62,406.541.000000

Base 99.074900 0.00 9.45 1.20 62,406.54

COMMON STOCK USD.0152078P102 10 May 2011 13 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LAWSON SOFTWARE INC

39,474.000 NHEX Local 11.090200 0.00 789.48 8.41 436,976.661.000000

Base 11.090200 0.00 789.48 8.41 436,976.66

10 May 2011 13 May 2011 USD/DTC 0.02SOLEIL SECURITIES

39,471.000 NHEX Local 11.090000 0.00 789.42 8.41 436,935.561.000000

Base 11.090000 0.00 789.42 8.41 436,935.56

52078P102 Total

1,578.90 16.820.0078,945.000 Local 873,912.22

Base 0.00 1,578.90 16.82 873,912.22

COMMON STOCK USD.01521050104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLAYNE CHRISTENSEN COMPANY

140.000 NHHZ Local 28.530000 0.00 0.17 0.08 3,993.951.000000

Base 28.530000 0.00 0.17 0.08 3,993.95
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COMMON STOCK521863308 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LEAP WIRELESS INTL INC

1,500.000 NHHY Local 16.901000 0.00 22.50 0.49 25,328.511.000000

Base 16.901000 0.00 22.50 0.49 25,328.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,740.000 NHHY Local 16.460000 0.00 4.48 1.19 61,554.731.000000

Base 16.460000 0.00 4.48 1.19 61,554.73

521863308 Total

26.98 1.680.005,240.000 Local 86,883.24

Base 0.00 26.98 1.68 86,883.24

COMMON STOCK USD.01521865204 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLEAR CORP

1,864.000 NHEU Local 50.860000 0.00 2.23 1.83 94,798.981.000000

Base 50.860000 0.00 2.23 1.83 94,798.98

COMMON STOCK523234102 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LECG CORP

3,220.000 NHHZ Local 0.051000 0.00 48.30 0.01 115.911.000000

Base 0.051000 0.00 48.30 0.01 115.91

COMMON STOCK USD.01524660107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LEGGETT + PLATT INC

990.000 NHHY Local 24.558000 0.00 14.85 0.47 24,297.101.000000

Base 24.558000 0.00 14.85 0.47 24,297.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,690.000 NHHY Local 22.880000 0.00 2.02 0.75 38,664.431.000000

Base 22.880000 0.00 2.02 0.75 38,664.43

524660107 Total

16.87 1.220.002,680.000 Local 62,961.53

Base 0.00 16.87 1.22 62,961.53
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COMMON STOCK USD.1524901105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LEGG MASON INC

800.000 NHHY Local 32.241500 0.00 12.00 0.50 25,780.701.000000

Base 32.241500 0.00 12.00 0.50 25,780.70

COMMON STOCK USD.1526057104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLENNAR CORP A

1,300.000 NHHY Local 18.040000 0.00 1.56 0.46 23,449.981.000000

Base 18.040000 0.00 1.56 0.46 23,449.98

COMMON STOCK USD1.527288104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLEUCADIA NATIONAL CORP

780.000 NHHY Local 32.110000 0.00 0.93 0.49 25,044.381.000000

Base 32.110000 0.00 0.93 0.49 25,044.38

COMMON STOCK USD.0152729N100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLEVEL 3 COMMUNICATIONS INC

37,220.000 NHEU Local 2.270000 0.00 44.66 1.63 84,443.111.000000

Base 2.270000 0.00 44.66 1.63 84,443.11

COMMON STOCK528872104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLEXICON PHARMACEUTICALS INC

3,610.000 NHHZ Local 1.790000 0.00 4.33 0.13 6,457.441.000000

Base 1.790000 0.00 4.33 0.13 6,457.44

COMMON STOCK USD.01529898108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLIBBEY INC

2,830.000 NHHZ Local 14.730000 0.00 3.40 0.81 41,681.691.000000

Base 14.730000 0.00 3.40 0.81 41,681.69

COMMON STOCK USD.01530555101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LIBERTY GLOBAL INC A

550.000 NHHY Local 44.049500 0.00 8.25 0.47 24,218.511.000000

Base 44.049500 0.00 8.25 0.47 24,218.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

17,390.000 NHHY Local 42.270000 0.00 20.86 14.12 735,040.321.000000

Base 42.270000 0.00 20.86 14.12 735,040.32
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530555101 Total

29.11 14.590.0017,940.000 Local 759,258.83

Base 0.00 29.11 14.59 759,258.83

TRACKING STK USD.0153071M104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LIBERTY MEDIA CORP INTER A

1,360.000 NHHY Local 17.758400 0.00 20.40 0.47 24,130.551.000000

Base 17.758400 0.00 20.40 0.47 24,130.55

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,480.000 NHHY Local 15.970000 0.00 1.77 0.46 23,633.371.000000

Base 15.970000 0.00 1.77 0.46 23,633.37

53071M104 Total

22.17 0.930.002,840.000 Local 47,763.92

Base 0.00 22.17 0.93 47,763.92

TRACKING STK USD.0153071M302 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LIBERTY MEDIA CORP CAP SER A

470.000 NHHY Local 89.254000 0.00 7.05 0.81 41,941.521.000000

Base 89.254000 0.00 7.05 0.81 41,941.52

TRACKING STK USD.0153071M708 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLIBERTY MEDIA STARZ SERIES A

340.000 NHHY Local 69.000000 0.00 0.40 0.46 23,459.141.000000

Base 69.000000 0.00 0.40 0.46 23,459.14

REIT USD.001531172104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLIBERTY PROPERTY TRUST

700.000 NHHY Local 32.370000 0.00 0.84 0.44 22,657.721.000000

Base 32.370000 0.00 0.84 0.44 22,657.72

COMMON STOCK USD.0153215T106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLIFE PARTNERS HOLDINGS INC

237.000 NHHZ Local 3.790000 0.00 0.28 0.02 897.931.000000

Base 3.790000 0.00 0.28 0.02 897.93
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COMMON STOCK USD.0253217R207 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLIFE TIME FITNESS INC

140.000 NHHZ Local 37.850000 0.00 0.17 0.11 5,298.721.000000

Base 37.850000 0.00 0.17 0.11 5,298.72

COMMON STOCK USD.0153217V109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LIFE TECHNOLOGIES CORP

740.000 NHEU Local 52.231400 0.00 11.10 0.75 38,639.391.000000

Base 52.231400 0.00 11.10 0.75 38,639.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,500.000 NHEU Local 51.890000 0.00 7.80 6.48 337,270.721.000000

Base 51.890000 0.00 7.80 6.48 337,270.72

53217V109 Total

18.90 7.230.007,240.000 Local 375,910.11

Base 0.00 18.90 7.23 375,910.11

COMMON STOCK USD.0153219L109 19 May 2011 24 May 2011 USD/DTC 0.04BARCLAYS CAPITAL LELIFEPOINT HOSPITALS INC

960.000 NHHO Local 41.838600 0.00 38.40 0.78 40,125.881.000000

Base 41.838600 0.00 38.40 0.78 40,125.88

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 40.645700 0.00 9.00 0.47 24,377.951.000000

Base 40.645700 0.00 9.00 0.47 24,377.95

53219L109 Total

47.40 1.250.001,560.000 Local 64,503.83

Base 0.00 47.40 1.25 64,503.83

COMMON STOCK NPV532457108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ELI LILLY + CO

1,330.000 NHEU Local 38.137100 0.00 19.95 0.98 50,701.411.000000

Base 38.137100 0.00 19.95 0.98 50,701.41
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,300.000 NHHY Local 37.208200 0.00 34.50 1.65 85,542.711.000000

Base 37.208200 0.00 34.50 1.65 85,542.71

13 Jun 2011 16 Jun 2011 USD/DTC 0.03GARDNER RICH & CO

20,913.000 NHEZ Local 37.220300 0.00 627.39 14.95 777,745.791.000000

Base 37.220300 0.00 627.39 14.95 777,745.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,200.000 NHHY Local 36.760000 0.00 11.04 6.50 338,174.461.000000

Base 36.760000 0.00 11.04 6.50 338,174.46

532457108 Total

692.88 24.080.0033,743.000 Local 1,252,164.37

Base 0.00 692.88 24.08 1,252,164.37

COMMON STOCK USD.5532716107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LIMITED BRANDS INC

1,520.000 NHEU Local 39.743700 0.00 22.80 1.16 60,386.461.000000

Base 39.743700 0.00 22.80 1.16 60,386.46

COMMON STOCK USD.01532791100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCLINCARE HOLDINGS INC

720.000 NHEU Local 28.940000 0.00 0.86 0.41 20,835.531.000000

Base 28.940000 0.00 0.86 0.41 20,835.53

COMMON STOCK NPV533900106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LINCOLN ELECTRIC HOLDINGS

500.000 NHEU Local 72.610000 0.00 7.50 0.70 36,296.801.000000

Base 72.610000 0.00 7.50 0.70 36,296.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,550.000 NHEU Local 33.270000 0.00 1.86 1.00 51,565.641.000000

Base 33.270000 0.00 1.86 1.00 51,565.64
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533900106 Total

9.36 1.700.002,050.000 Local 87,862.44

Base 0.00 9.36 1.70 87,862.44

COMMON STOCK NPV534187109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LINCOLN NATIONAL CORP

880.000 NHHY Local 27.666600 0.00 13.20 0.47 24,332.941.000000

Base 27.666600 0.00 13.20 0.47 24,332.94

COMMON STOCK535678106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LINEAR TECHNOLOGY CORP

1,270.000 NHEU Local 33.893300 0.00 19.05 0.83 43,024.611.000000

Base 33.893300 0.00 19.05 0.83 43,024.61

COMMON STOCK NPV535919203 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLIONS GATE ENTERTAINMENT W/D

2,800.000 NHHZ Local 6.570000 0.00 3.36 0.36 18,392.281.000000

Base 6.570000 0.00 3.36 0.36 18,392.28

PARTNERS VI LP53699A979 02 Jun 2011 02 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONLIGHTSPEED VENTURE

1,247,391.510 NHEL Local 1.000000 0.00 0.00 0.00 1,247,391.511.000000

Base 1.000000 0.00 0.00 0.00 1,247,391.51

COMMON STOCK USD.01537008104 18 May 2011 23 May 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CLITTELFUSE INC

1,480.000 NHDU Local 60.006900 0.00 44.40 1.71 88,764.101.000000

Base 60.006900 0.00 44.40 1.71 88,764.10

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

70.000 NHHZ Local 55.090000 0.00 0.08 0.08 3,856.141.000000

Base 55.090000 0.00 0.08 0.08 3,856.14

29 Jun 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,509.000 NHEX Local 57.412800 0.00 60.36 1.67 86,573.891.000000

Base 57.412800 0.00 60.36 1.67 86,573.89
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537008104 Total

104.84 3.460.003,059.000 Local 179,194.13

Base 0.00 104.84 3.46 179,194.13

COMMON STOCK USD.01538034109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.LIVE NATION ENTERTAINMENT IN

440.000 NHHZ Local 10.120700 0.00 6.60 0.09 4,446.421.000000

Base 10.120700 0.00 6.60 0.09 4,446.42

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

500.000 NHHZ Local 10.940000 0.00 0.60 0.11 5,469.291.000000

Base 10.940000 0.00 0.60 0.11 5,469.29

538034109 Total

7.20 0.200.00940.000 Local 9,915.71

Base 0.00 7.20 0.20 9,915.71

VENTURE CAPITAL LBO539453993 04 May 2011 04 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONTHOMAS H LEE EQUITY FUND V

59,878.000 NHEL Local 1.000000 0.00 0.00 0.00 59,878.001.000000

Base 1.000000 0.00 0.00 0.00 59,878.00

COMMON STOCK USD1.539830109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LOCKHEED MARTIN CORP

1,530.000 NHEU Local 77.919300 0.00 22.95 2.29 119,191.291.000000

Base 77.919300 0.00 22.95 2.29 119,191.29

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHHY Local 75.970400 0.00 7.05 0.69 35,698.351.000000

Base 75.970400 0.00 7.05 0.69 35,698.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,990.000 NHHY Local 79.200000 0.00 2.38 3.03 157,602.591.000000

Base 79.200000 0.00 2.38 3.03 157,602.59
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539830109 Total

32.38 6.010.003,990.000 Local 312,492.23

Base 0.00 32.38 6.01 312,492.23

COMMON STOCK USD.01540211109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETLODGENET INTERACTIVE CORP

2,490.000 NHHZ Local 3.280000 0.00 2.99 0.16 8,164.051.000000

Base 3.280000 0.00 2.99 0.16 8,164.05

COMMON STOCK USD.01540424108 11 May 2011 16 May 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLCLOEWS CORP

1,800.000 NHDF Local 41.635900 0.00 12.60 1.44 74,930.581.000000

Base 41.635900 0.00 12.60 1.44 74,930.58

12 May 2011 17 May 2011 USD/DTC 0.02LIQUIDNETINC

2,300.000 NHDF Local 41.500000 0.00 34.50 1.84 95,413.661.000000

Base 41.500000 0.00 34.50 1.84 95,413.66

12 May 2011 17 May 2011 USD/DTC 0.01UBS SECURITIES LLC

3,379.000 NHDF Local 41.764200 0.00 23.65 2.71 141,094.871.000000

Base 41.764200 0.00 23.65 2.71 141,094.87

13 May 2011 18 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,000.000 NHDF Local 41.687600 0.00 7.50 0.81 41,679.291.000000

Base 41.687600 0.00 7.50 0.81 41,679.29

16 May 2011 19 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,600.000 NHDF Local 41.686800 0.00 11.20 1.29 66,686.391.000000

Base 41.686800 0.00 11.20 1.29 66,686.39

17 May 2011 20 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,800.000 NHDF Local 41.527500 0.00 12.60 1.44 74,735.461.000000

Base 41.527500 0.00 12.60 1.44 74,735.46
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18 May 2011 23 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,400.000 NHDF Local 41.781600 0.00 9.80 1.13 58,483.311.000000

Base 41.781600 0.00 9.80 1.13 58,483.31

19 May 2011 24 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 41.976400 0.00 4.00 0.64 33,576.481.000000

Base 41.976400 0.00 4.00 0.64 33,576.48

23 May 2011 26 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,221.000 NHDF Local 41.545100 0.00 15.55 1.78 92,254.341.000000

Base 41.545100 0.00 15.55 1.78 92,254.34

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHHY Local 41.321900 0.00 10.35 0.55 28,501.211.000000

Base 41.321900 0.00 10.35 0.55 28,501.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

720.000 NHHY Local 40.790000 0.00 0.86 0.57 29,367.371.000000

Base 40.790000 0.00 0.86 0.57 29,367.37

540424108 Total

142.61 14.200.0017,710.000 Local 736,722.96

Base 0.00 142.61 14.20 736,722.96

COMMON STOCK USD.01544147101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LORILLARD INC

594.000 NHHY Local 115.211500 0.00 8.91 1.32 68,425.401.000000

Base 115.211500 0.00 8.91 1.32 68,425.40

03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

415.000 NHHY Local 109.256400 0.00 6.22 0.88 45,334.311.000000

Base 109.256400 0.00 6.22 0.88 45,334.31
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

398.000 NHHY Local 110.490000 0.00 0.47 0.85 43,973.701.000000

Base 110.490000 0.00 0.47 0.85 43,973.70

544147101 Total

15.60 3.050.001,407.000 Local 157,733.41

Base 0.00 15.60 3.05 157,733.41

COMMON STOCK USD1.546347105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.LOUISIANA PACIFIC CORP

400.000 NHHZ Local 9.893800 0.00 6.00 0.08 3,951.441.000000

Base 9.893800 0.00 6.00 0.08 3,951.44

COMMON STOCK USD.5548661107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.LOWE S COS INC

11,670.000 NHEU Local 24.302100 0.00 175.05 5.45 283,425.011.000000

Base 24.302100 0.00 175.05 5.45 283,425.01

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,900.000 NHHY Local 23.477200 0.00 43.50 1.31 68,039.071.000000

Base 23.477200 0.00 43.50 1.31 68,039.07

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,600.000 NHDM Local 23.406700 0.00 54.00 1.62 84,208.501.000000

Base 23.406700 0.00 54.00 1.62 84,208.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

57,500.000 NHEU Local 23.250000 0.00 69.00 25.67 1,336,780.331.000000

Base 23.250000 0.00 69.00 25.67 1,336,780.33

548661107 Total

341.55 34.050.0075,670.000 Local 1,772,452.91

Base 0.00 341.55 34.05 1,772,452.91
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COMMON STOCK NPV549271104 28 Apr 2011 03 May 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.LUBRIZOL CORP

10,623.000 NHDU Local 134.606500 0.00 212.46 27.46 1,429,684.931.000000

Base 134.606500 0.00 212.46 27.46 1,429,684.93

11 May 2011 16 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,900.000 NHDF Local 134.160200 0.00 9.50 4.89 254,889.991.000000

Base 134.160200 0.00 9.50 4.89 254,889.99

12 May 2011 17 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,100.000 NHDF Local 134.143000 0.00 15.50 7.98 415,819.821.000000

Base 134.143000 0.00 15.50 7.98 415,819.82

13 May 2011 18 May 2011 USD/DTC 0.01UBS SECURITIES LLC

3,000.000 NHDF Local 134.193200 0.00 21.00 7.73 402,550.871.000000

Base 134.193200 0.00 21.00 7.73 402,550.87

13 May 2011 18 May 2011 USD/DTC 0.02LIQUIDNETINC

4,300.000 NHDF Local 134.200000 0.00 64.50 11.08 576,984.421.000000

Base 134.200000 0.00 64.50 11.08 576,984.42

16 May 2011 19 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,600.000 NHDF Local 134.206600 0.00 19.50 6.70 348,910.961.000000

Base 134.206600 0.00 19.50 6.70 348,910.96

17 May 2011 20 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,900.000 NHDF Local 134.226100 0.00 19.50 10.05 523,452.241.000000

Base 134.226100 0.00 19.50 10.05 523,452.24

17 May 2011 20 May 2011 USD/DTC 0.02LIQUIDNETINC

4,300.000 NHDF Local 134.218300 0.00 64.50 11.09 577,063.101.000000

Base 134.218300 0.00 64.50 11.09 577,063.10

18 May 2011 23 May 2011 USD/DTC 0.01UBS SECURITIES LLC

2,300.000 NHDF Local 134.359900 0.00 16.10 5.94 309,005.731.000000

Base 134.359900 0.00 16.10 5.94 309,005.73
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19 May 2011 24 May 2011 USD/DTC 0.01UBS SECURITIES LLC

2,900.000 NHDF Local 134.360000 0.00 20.30 7.49 389,616.211.000000

Base 134.360000 0.00 20.30 7.49 389,616.21

20 May 2011 25 May 2011 USD/DTC 0.01UBS SECURITIES LLC

700.000 NHDF Local 134.359400 0.00 4.90 1.81 94,044.871.000000

Base 134.359400 0.00 4.90 1.81 94,044.87

23 May 2011 26 May 2011 USD/DTC 0.01UBS SECURITIES LLC

100.000 NHDF Local 134.304700 0.00 0.70 0.26 13,429.511.000000

Base 134.304700 0.00 0.70 0.26 13,429.51

24 May 2011 27 May 2011 USD/DTC 0.01UBS SECURITIES LLC

100.000 NHDF Local 134.300000 0.00 0.70 0.26 13,429.041.000000

Base 134.300000 0.00 0.70 0.26 13,429.04

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

455.000 NHEU Local 134.235600 0.00 6.82 1.18 61,069.201.000000

Base 134.235600 0.00 6.82 1.18 61,069.20

31 May 2011 03 Jun 2011 USD/DTC 0.01UBS SECURITIES LLC

1,500.000 NHDF Local 134.367000 0.00 10.50 3.87 201,536.131.000000

Base 134.367000 0.00 10.50 3.87 201,536.13

549271104 Total

486.48 107.790.0041,778.000 Local 5,611,487.02

Base 0.00 486.48 107.79 5,611,487.02

COMMON STOCK USD1.549764108 01 Apr 2011 06 Apr 2011 USD/DTC 0.04BARCLAYS CAPITAL LELUFKIN INDUSTRIES INC

1,060.000 NHHO Local 93.343700 0.00 42.40 1.90 98,900.021.000000

Base 93.343700 0.00 42.40 1.90 98,900.02
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06 Apr 2011 11 Apr 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

970.000 NHHO Local 91.921700 0.00 38.80 1.72 89,123.531.000000

Base 91.921700 0.00 38.80 1.72 89,123.53

07 Apr 2011 12 Apr 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,120.000 NHHO Local 90.693500 0.00 22.40 1.96 101,552.361.000000

Base 90.693500 0.00 22.40 1.96 101,552.36

549764108 Total

103.60 5.580.003,150.000 Local 289,575.91

Base 0.00 103.60 5.58 289,575.91

COMMON STOCK USD.555261F104 23 May 2011 23 May 2011 USD/DTCSALE OF FRACTIONAL SM + T BANK CORP

0.760 NHHY Local 87.684210 0.00 0.00 0.00 66.641.000000

Base 87.684210 0.00 0.00 0.00 66.64

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHHY Local 85.901900 0.00 4.20 0.47 24,047.861.000000

Base 85.901900 0.00 4.20 0.47 24,047.86

55261F104 Total

4.20 0.470.00280.760 Local 24,114.50

Base 0.00 4.20 0.47 24,114.50

COMMON STOCK USD.0155264U108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MB FINANCIAL INC

210.000 NHHZ Local 21.740000 0.00 3.15 0.09 4,562.161.000000

Base 21.740000 0.00 3.15 0.09 4,562.16

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

220.000 NHHZ Local 18.990000 0.00 0.26 0.09 4,177.451.000000

Base 18.990000 0.00 0.26 0.09 4,177.45
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55264U108 Total

3.41 0.180.00430.000 Local 8,739.61

Base 0.00 3.41 0.18 8,739.61

COMMON STOCK USD.01552676108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MDC HOLDINGS INC

960.000 NHHY Local 25.432700 0.00 14.40 0.47 24,400.521.000000

Base 25.432700 0.00 14.40 0.47 24,400.52

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,290.000 NHHY Local 25.510000 0.00 2.74 1.13 58,414.031.000000

Base 25.510000 0.00 2.74 1.13 58,414.03

552676108 Total

17.14 1.600.003,250.000 Local 82,814.55

Base 0.00 17.14 1.60 82,814.55

COMMON STOCK USD1.552690109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMDU RESOURCES GROUP INC

1,100.000 NHHY Local 22.040000 0.00 1.32 0.47 24,242.211.000000

Base 22.040000 0.00 1.32 0.47 24,242.21

COMMON STOCK USD.01552715104 27 Jun 2011 30 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSMEMC ELECTRONIC MATERIALS

64,742.000 NHIB Local 8.027800 0.00 1,942.26 9.98 517,783.591.000000

Base 8.027800 0.00 1,942.26 9.98 517,783.59

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,900.000 NHHY Local 8.080000 0.00 3.48 0.45 23,428.071.000000

Base 8.080000 0.00 3.48 0.45 23,428.07

552715104 Total

1,945.74 10.430.0067,642.000 Local 541,211.66

Base 0.00 1,945.74 10.43 541,211.66
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REIT USD.0155272X102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMFA FINANCIAL INC

500.000 NHHZ Local 8.040000 0.00 0.60 0.08 4,019.321.000000

Base 8.040000 0.00 0.60 0.08 4,019.32

COMMON STOCK USD1.55277J108 07 Jun 2011 10 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETSMF GLOBAL HOLDINGS LTD

39,190.000 NHHO Local 6.857000 0.00 1,175.70 5.16 267,544.971.000000

Base 6.857000 0.00 1,175.70 5.16 267,544.97

08 Jun 2011 13 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

30,130.000 NHHO Local 6.773900 0.00 903.90 3.92 203,189.791.000000

Base 6.773900 0.00 903.90 3.92 203,189.79

55277J108 Total

2,079.60 9.080.0069,320.000 Local 470,734.76

Base 0.00 2,079.60 9.08 470,734.76

COMMON STOCK USD1.55277P104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMGE ENERGY INC

160.000 NHHZ Local 40.190000 0.00 0.19 0.13 6,430.081.000000

Base 40.190000 0.00 0.19 0.13 6,430.08

COMMON STOCK USD1.552848103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMGIC INVESTMENT CORP

2,800.000 NHHZ Local 6.040000 0.00 3.36 0.33 16,908.311.000000

Base 6.040000 0.00 3.36 0.33 16,908.31

COMMON STOCK NPV55306N104 02 May 2011 05 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCMKS INSTRUMENTS INC

4,230.000 NHHO Local 26.521400 0.00 169.20 2.16 112,014.161.000000

Base 26.521400 0.00 169.20 2.16 112,014.16

03 May 2011 06 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

8,460.000 NHHO Local 25.927000 0.00 338.40 4.22 218,999.801.000000

Base 25.927000 0.00 338.40 4.22 218,999.80
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04 May 2011 09 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,130.000 NHHO Local 25.987800 0.00 205.20 2.56 133,109.651.000000

Base 25.987800 0.00 205.20 2.56 133,109.65

05 May 2011 10 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,490.000 NHHO Local 25.624300 0.00 59.60 0.74 38,119.871.000000

Base 25.624300 0.00 59.60 0.74 38,119.87

55306N104 Total

772.40 9.680.0019,310.000 Local 502,243.48

Base 0.00 772.40 9.68 502,243.48

COMMON STOCK USD.0155354G100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MSCI INC A

620.000 NHEU Local 36.442600 0.00 9.30 0.44 22,584.671.000000

Base 36.442600 0.00 9.30 0.44 22,584.67

COMMON STOCK USD.0155402X105 18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORMWI VETERINARY SUPPLY INC

1,600.000 NHDU Local 82.990300 0.00 48.00 2.55 132,733.931.000000

Base 82.990300 0.00 48.00 2.55 132,733.93

COMMON STOCK USD.0155405W104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMYR GROUP INC/DELAWARE

2,450.000 NHHZ Local 22.480000 0.00 2.94 1.06 55,072.001.000000

Base 22.480000 0.00 2.94 1.06 55,072.00

REIT USD.01554382101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MACERICH CO/THE

500.000 NHHY Local 52.290000 0.00 7.50 0.51 26,136.991.000000

Base 52.290000 0.00 7.50 0.51 26,136.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,400.000 NHHY Local 51.490000 0.00 4.08 3.37 175,058.551.000000

Base 51.490000 0.00 4.08 3.37 175,058.55
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554382101 Total

11.58 3.880.003,900.000 Local 201,195.54

Base 0.00 11.58 3.88 201,195.54

REIT USD.01554489104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMACK CALI REALTY CORP

700.000 NHHY Local 32.170000 0.00 0.84 0.44 22,517.721.000000

Base 32.170000 0.00 0.84 0.44 22,517.72

COMMON STOCK USD.0155616P104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MACY S INC

900.000 NHHY Local 28.074700 0.00 13.50 0.49 25,253.241.000000

Base 28.074700 0.00 13.50 0.49 25,253.24

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,500.000 NHHY Local 28.020000 0.00 1.80 0.81 42,027.391.000000

Base 28.020000 0.00 1.80 0.81 42,027.39

55616P104 Total

15.30 1.300.002,400.000 Local 67,280.63

Base 0.00 15.30 1.30 67,280.63

COMMON STOCK556269108 12 May 2011 17 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCSTEVEN MADDEN LTD

1,340.000 NHHO Local 55.994000 0.00 53.60 1.45 74,976.911.000000

Base 55.994000 0.00 53.60 1.45 74,976.91

13 May 2011 18 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

380.000 NHHO Local 55.615900 0.00 15.20 0.41 21,118.431.000000

Base 55.615900 0.00 15.20 0.41 21,118.43

16 May 2011 19 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

590.000 NHHO Local 54.380500 0.00 23.60 0.62 32,060.281.000000

Base 54.380500 0.00 23.60 0.62 32,060.28
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556269108 Total

92.40 2.480.002,310.000 Local 128,155.62

Base 0.00 92.40 2.48 128,155.62

PARNTERS A LP55699B923 04 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONMACQUARIE INFRASTRUCTURE PARTN

3,467,628.550 NHHA Local 1.865144 0.00 0.00 0.00 6,467,628.551.000000

Base 1.865144 0.00 0.00 0.00 6,467,628.55

04 Apr 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-3,467,628.550 NHHA Local 1.865144 0.00 0.00 0.00 -6,467,628.551.000000

Base 1.865144 0.00 0.00 0.00 -6,467,628.55

04 Apr 2011 04 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTION

3,467,628.550 NHHA Local 1.000000 0.00 0.00 0.00 3,467,628.551.000000

Base 1.000000 0.00 0.00 0.00 3,467,628.55

55699B923 Total

0.00 0.000.003,467,628.550 Local 3,467,628.55

Base 0.00 0.00 0.00 3,467,628.55

557990967 01 Jan 2011 01 Jan 2011 USD/BOSSHARE ADJUSTMENTMADISON DEARBORN PARTNERS II

3,383,152.420 NHEL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

557994944 12 May 2011 12 May 2011 USD/DTCSTOCK DISTRIBUTIONMADISON DEARBORN CAP PART IV

145,216.760 NHEL Local 7.634000 0.00 0.00 0.00 1,108,584.751.000000

Base 7.634000 0.00 0.00 0.00 1,108,584.75

18 May 2011 18 May 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,188,992.000 NHEL Local 1.000000 0.00 0.00 0.00 1,188,992.001.000000

Base 1.000000 0.00 0.00 0.00 1,188,992.00
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557994944 Total

0.00 0.000.001,334,208.760 Local 2,297,576.75

Base 0.00 0.00 0.00 2,297,576.75

LP557995933 26 Apr 2011 26 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PARTNER V

26,737.000 NHEL Local 1.000000 0.00 0.00 0.00 26,737.001.000000

Base 1.000000 0.00 0.00 0.00 26,737.00

55799E918 05 May 2011 05 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PTNRS VI

1,220,281.000 NHEL Local 1.000000 0.00 0.00 0.00 1,220,281.001.000000

Base 1.000000 0.00 0.00 0.00 1,220,281.00

COMMON STOCK55826P100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MADISON SQUARE GARDEN CO A

920.000 NHHY Local 26.496900 0.00 13.80 0.47 24,362.881.000000

Base 26.496900 0.00 13.80 0.47 24,362.88

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,130.000 NHEU Local 26.990000 0.00 1.35 0.59 30,496.761.000000

Base 26.990000 0.00 1.35 0.59 30,496.76

55826P100 Total

15.15 1.060.002,050.000 Local 54,859.64

Base 0.00 15.15 1.06 54,859.64

COMMON STOCK USD.01559079207 17 Jun 2011 22 Jun 2011 USD/DTC 0.03IVY SECURITIES, INC.MAGELLAN HEALTH SERVICES INC

3,200.000 NHDX Local 52.959700 0.00 96.00 3.26 169,371.781.000000

Base 52.959700 0.00 96.00 3.26 169,371.78

20 Jun 2011 23 Jun 2011 USD/DTC 0.03IVY SECURITIES, INC.

5,450.000 NHDX Local 52.758200 0.00 163.50 5.53 287,363.161.000000

Base 52.758200 0.00 163.50 5.53 287,363.16
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21 Jun 2011 24 Jun 2011 USD/DTC 0.03IVY SECURITIES, INC.

2,450.000 NHDX Local 53.386000 0.00 73.50 2.52 130,719.681.000000

Base 53.386000 0.00 73.50 2.52 130,719.68

22 Jun 2011 27 Jun 2011 USD/DTC 0.03IVY SECURITIES, INC.

2,000.000 NHDX Local 53.754100 0.00 60.00 2.07 107,446.131.000000

Base 53.754100 0.00 60.00 2.07 107,446.13

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

330.000 NHHZ Local 52.050000 0.00 0.40 0.33 17,175.771.000000

Base 52.050000 0.00 0.40 0.33 17,175.77

559079207 Total

393.40 13.710.0013,430.000 Local 712,076.52

Base 0.00 393.40 13.71 712,076.52

COMMON STOCK USD.0155973B102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMAGNUM HUNTER RESOURCES CORP

860.000 NHHZ Local 6.150000 0.00 1.03 0.11 5,287.861.000000

Base 6.150000 0.00 1.03 0.11 5,287.86

COMMON STOCK USD.0156035L104 25 Apr 2011 25 Apr 2011 USD/DTCSALE OF FRACTIONAL SMAIN STREET CAPITAL CORP

0.375 NHHZ Local 13.226666 0.00 0.00 0.00 4.961.000000

Base 13.226666 0.00 0.00 0.00 4.96

25 May 2011 25 May 2011 USD/DTCSALE OF FRACTIONAL S

0.108 NHHZ Local 15.740740 0.00 0.00 0.00 1.701.000000

Base 15.740740 0.00 0.00 0.00 1.70

56035L104 Total

0.00 0.000.000.483 Local 6.66

Base 0.00 0.00 0.00 6.66



Prepared by State StreetPage 1325

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01563571108 04 Apr 2011 07 Apr 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INCMANITOWOC COMPANY INC

4,565.000 NHIB Local 22.055200 0.00 182.60 1.94 100,497.451.000000

Base 22.055200 0.00 182.60 1.94 100,497.45

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,190.000 NHEU Local 17.648000 0.00 17.85 0.41 20,982.861.000000

Base 17.648000 0.00 17.85 0.41 20,982.86

563571108 Total

200.45 2.350.005,755.000 Local 121,480.31

Base 0.00 200.45 2.35 121,480.31

COMMON STOCK USD.0156418H100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMANPOWER INC

500.000 NHHY Local 52.370000 0.00 0.60 0.51 26,183.891.000000

Base 52.370000 0.00 0.60 0.51 26,183.89

COMMON STOCK USD1.565849106 19 Apr 2011 25 Apr 2011 USD/DTC 0.02PERSHING LLCMARATHON OIL CORP

1,150.000 NHEY Local 50.447800 0.00 23.00 1.12 57,990.851.000000

Base 50.447800 0.00 23.00 1.12 57,990.85

01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,000.000 NHDJ Local 53.310000 0.00 0.00 0.00 799,650.001.000000

Base 53.310000 0.00 0.00 0.00 799,650.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

14,550.000 NHEU Local 53.561700 0.00 145.50 14.97 779,162.271.000000

Base 53.561700 0.00 145.50 14.97 779,162.27

19 Apr 2011 25 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

35,458.000 NHEZ Local 50.944700 0.00 1,418.32 34.69 1,804,944.161.000000

Base 50.944700 0.00 1,418.32 34.69 1,804,944.16
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16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,690.000 NHDM Local 50.460800 0.00 25.35 1.64 85,251.761.000000

Base 50.460800 0.00 25.35 1.64 85,251.76

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,080.000 NHEU Local 53.075700 0.00 16.20 1.11 57,304.451.000000

Base 53.075700 0.00 16.20 1.11 57,304.45

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 51.813300 0.00 22.50 1.50 77,695.951.000000

Base 51.813300 0.00 22.50 1.50 77,695.95

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,840.000 NHEU Local 49.550000 0.00 13.00 10.32 537,098.681.000000

Base 49.550000 0.00 13.00 10.32 537,098.68

565849106 Total

1,663.87 65.350.0081,268.000 Local 4,199,098.12

Base 0.00 1,663.87 65.35 4,199,098.12

COMMON STOCK USD.0156624R108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMARCHEX INC CLASS B

1,060.000 NHHZ Local 8.700000 0.00 1.27 0.18 9,220.551.000000

Base 8.700000 0.00 1.27 0.18 9,220.55

COMMON STOCK NPV570535104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMARKEL CORP

62.000 NHHY Local 391.700000 0.00 0.07 0.47 24,284.861.000000

Base 391.700000 0.00 0.07 0.47 24,284.86

COMMON STOCK USD1.571748102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MARSH + MCLENNAN COS

2,820.000 NHEU Local 30.628700 0.00 42.30 1.66 86,328.971.000000

Base 30.628700 0.00 42.30 1.66 86,328.97
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

810.000 NHHY Local 30.140800 0.00 12.15 0.47 24,401.431.000000

Base 30.140800 0.00 12.15 0.47 24,401.43

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

28,570.000 NHEU Local 29.920000 0.00 34.28 16.42 854,763.701.000000

Base 29.920000 0.00 34.28 16.42 854,763.70

571748102 Total

88.73 18.550.0032,200.000 Local 965,494.10

Base 0.00 88.73 18.55 965,494.10

COMMON STOCK USD1.571837103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMARSHALL + ILSLEY CORP

3,140.000 NHHY Local 7.570000 0.00 3.76 0.46 23,765.581.000000

Base 7.570000 0.00 3.76 0.46 23,765.58

COMMON STOCK USD.01571903202 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MARRIOTT INTERNATIONAL CL A

1,540.000 NHEU Local 37.539200 0.00 23.10 1.11 57,786.161.000000

Base 37.539200 0.00 23.10 1.11 57,786.16

COMMON STOCK USD.01573284106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MARTIN MARIETTA MATERIALS

260.000 NHEU Local 82.543100 0.00 3.90 0.42 21,456.891.000000

Base 82.543100 0.00 3.90 0.42 21,456.89

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,350.000 NHEU Local 79.460000 0.00 1.62 2.06 107,267.321.000000

Base 79.460000 0.00 1.62 2.06 107,267.32

573284106 Total

5.52 2.480.001,610.000 Local 128,724.21

Base 0.00 5.52 2.48 128,724.21
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COMMON STOCK USD1.574599106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMASCO CORP

19,043.000 NHHY Local 12.010000 0.00 22.85 4.40 228,679.181.000000

Base 12.010000 0.00 22.85 4.40 228,679.18

COMMON STOCK576206106 02 Jun 2011 02 Jun 2011 USD/DTCMERGERMASSEY ENERGY CO

7,048.000 NHDM Local 49.113500 0.00 0.00 0.00 346,151.951.000000

Base 49.113500 0.00 0.00 0.00 346,151.95

02 Jun 2011 02 Jun 2011 USD/DTCMERGER

7,810.000 NHHY Local 38.432756 0.00 0.00 0.00 300,159.831.000000

Base 38.432756 0.00 0.00 0.00 300,159.83

576206106 Total

0.00 0.000.0014,858.000 Local 646,311.78

Base 0.00 0.00 0.00 646,311.78

COMMON STOCK USD.1576323109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MASTEC INC

200.000 NHHZ Local 21.725000 0.00 3.00 0.09 4,341.911.000000

Base 21.725000 0.00 3.00 0.09 4,341.91

11 May 2011 16 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,990.000 NHDU Local 21.495100 0.00 24.95 2.06 107,233.541.000000

Base 21.495100 0.00 24.95 2.06 107,233.54

11 May 2011 16 May 2011 USD/DTC 0.02LIQUIDNETINC

10,340.000 NHDU Local 21.389200 0.00 179.92 4.25 220,980.161.000000

Base 21.389200 0.00 179.92 4.25 220,980.16

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

7,440.000 NHHZ Local 18.240000 0.00 8.93 2.61 135,694.061.000000

Base 18.240000 0.00 8.93 2.61 135,694.06
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576323109 Total

216.80 9.010.0022,970.000 Local 468,249.67

Base 0.00 216.80 9.01 468,249.67

COMMON STOCK57636Q104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MASTERCARD INC CLASS A

552.000 NHEU Local 278.115700 0.00 8.28 2.95 153,508.641.000000

Base 278.115700 0.00 8.28 2.95 153,508.64

COMMON STOCK NPV576690101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMATERION CORP

100.000 NHHZ Local 34.330000 0.00 0.12 0.07 3,432.811.000000

Base 34.330000 0.00 0.12 0.07 3,432.81

COMMON STOCK USD.01576853105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMATRIX SERVICE CO

330.000 NHHZ Local 12.200000 0.00 0.40 0.08 4,025.521.000000

Base 12.200000 0.00 0.40 0.08 4,025.52

COMMON STOCK USD1.577081102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MATTEL INC

1,200.000 NHEU Local 26.029600 0.00 18.00 0.60 31,216.921.000000

Base 26.029600 0.00 18.00 0.60 31,216.92

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,290.000 NHHY Local 26.750000 0.00 6.34 2.72 141,498.441.000000

Base 26.750000 0.00 6.34 2.72 141,498.44

577081102 Total

24.34 3.320.006,490.000 Local 172,715.36

Base 0.00 24.34 3.32 172,715.36

COMMON STOCK57772K101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MAXIM INTEGRATED PRODUCTS

1,710.000 NHEU Local 26.822000 0.00 25.65 0.89 45,839.081.000000

Base 26.822000 0.00 25.65 0.89 45,839.08
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COMMON STOCK NPV579780206 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMCCORMICK + CO NON VTG SHRS

2,060.000 NHHY Local 50.000000 0.00 2.47 1.98 102,995.551.000000

Base 50.000000 0.00 2.47 1.98 102,995.55

COMMON STOCK USD1.580037109 19 Apr 2011 25 Apr 2011 USD/DTC 0.04MR BEAL &COMPANYMCDERMOTT INTL INC

31,746.000 NHEZ Local 22.712400 0.00 1,269.84 13.85 719,744.161.000000

Base 22.712400 0.00 1,269.84 13.85 719,744.16

20 Apr 2011 26 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

31,745.000 NHEZ Local 23.041800 0.00 1,269.80 14.05 730,178.091.000000

Base 23.041800 0.00 1,269.80 14.05 730,178.09

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,210.000 NHHY Local 20.423100 0.00 18.15 0.48 24,693.321.000000

Base 20.423100 0.00 18.15 0.48 24,693.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,270.000 NHHY Local 19.030000 0.00 1.52 0.47 24,166.111.000000

Base 19.030000 0.00 1.52 0.47 24,166.11

580037109 Total

2,559.31 28.850.0065,971.000 Local 1,498,781.68

Base 0.00 2,559.31 28.85 1,498,781.68

COMMON STOCK USD.01580135101 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCDONALD S CORP

21,000.000 NHDJ Local 76.090000 0.00 0.00 0.00 1,597,890.001.000000

Base 76.090000 0.00 0.00 0.00 1,597,890.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

17,030.000 NHEU Local 76.198600 0.00 170.30 24.92 1,297,466.941.000000

Base 76.198600 0.00 170.30 24.92 1,297,466.94
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,100.000 NHEU Local 82.458400 0.00 91.50 9.66 502,895.081.000000

Base 82.458400 0.00 91.50 9.66 502,895.08

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

860.000 NHDM Local 81.658800 0.00 12.90 1.35 70,212.321.000000

Base 81.658800 0.00 12.90 1.35 70,212.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,030.000 NHEU Local 81.840000 0.00 1.23 1.62 84,292.351.000000

Base 81.840000 0.00 1.23 1.62 84,292.35

580135101 Total

275.93 37.550.0046,020.000 Local 3,552,756.69

Base 0.00 275.93 37.55 3,552,756.69

COMMON STOCK USD.0158047P107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMCG CAPITAL CORP

700.000 NHHZ Local 5.950000 0.00 0.84 0.08 4,164.081.000000

Base 5.950000 0.00 0.84 0.08 4,164.08

COMMON STOCK NPV580589109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMCGRATH RENTCORP

150.000 NHHZ Local 27.010000 0.00 0.18 0.08 4,051.241.000000

Base 27.010000 0.00 0.18 0.08 4,051.24

COMMON STOCK USD1.580645109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MCGRAW HILL COMPANIES INC

1,250.000 NHEU Local 42.033600 0.00 18.75 1.01 52,522.241.000000

Base 42.033600 0.00 18.75 1.01 52,522.24

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,310.000 NHHY Local 39.510000 0.00 3.97 2.52 130,771.611.000000

Base 39.510000 0.00 3.97 2.52 130,771.61
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580645109 Total

22.72 3.530.004,560.000 Local 183,293.85

Base 0.00 22.72 3.53 183,293.85

COMMON STOCK USD.0158155Q103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MCKESSON CORP

570.000 NHEU Local 84.662800 0.00 8.55 0.93 48,248.321.000000

Base 84.662800 0.00 8.55 0.93 48,248.32

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

320.000 NHHY Local 84.077100 0.00 4.80 0.52 26,899.351.000000

Base 84.077100 0.00 4.80 0.52 26,899.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,580.000 NHHY Local 81.550000 0.00 12.69 16.57 862,769.741.000000

Base 81.550000 0.00 12.69 16.57 862,769.74

58155Q103 Total

26.04 18.020.0011,470.000 Local 937,917.41

Base 0.00 26.04 18.02 937,917.41

COMMON STOCK USD.01582839106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MEAD JOHNSON NUTRITION CO

390.000 NHHY Local 66.562000 0.00 5.85 0.50 25,952.831.000000

Base 66.562000 0.00 5.85 0.50 25,952.83

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,160.000 NHHY Local 65.370000 0.00 1.39 1.46 75,826.351.000000

Base 65.370000 0.00 1.39 1.46 75,826.35

582839106 Total

7.24 1.960.001,550.000 Local 101,779.18

Base 0.00 7.24 1.96 101,779.18
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COMMON STOCK USD.0158319P108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEADOWBROOK INSURANCE GROUP

520.000 NHHZ Local 9.520000 0.00 0.62 0.10 4,949.681.000000

Base 9.520000 0.00 0.62 0.10 4,949.68

COMMON STOCK USD.01583334107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MEADWESTVACO CORP

700.000 NHHY Local 32.377700 0.00 10.50 0.44 22,653.451.000000

Base 32.377700 0.00 10.50 0.44 22,653.45

COMMON STOCK NPV583421102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEASUREMENT SPECIALTIES INC

2,090.000 NHHZ Local 32.810000 0.00 2.51 1.32 68,569.071.000000

Base 32.810000 0.00 2.51 1.32 68,569.07

COMMON STOCK USD.0158405U102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MEDCO HEALTH SOLUTIONS INC

2,290.000 NHEU Local 64.199500 0.00 34.35 2.83 146,979.681.000000

Base 64.199500 0.00 34.35 2.83 146,979.68

COMMON STOCK USD5.584404107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEDIA GENERAL INC  CL A

2,510.000 NHHZ Local 4.030000 0.00 3.01 0.20 10,112.091.000000

Base 4.030000 0.00 3.01 0.20 10,112.09

COMMON STOCK58449L100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEDICAL ACTION IND INC

800.000 NHHZ Local 8.230000 0.00 0.96 0.13 6,582.911.000000

Base 8.230000 0.00 0.96 0.13 6,582.91

REIT USD.00158463J304 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEDICAL PROPERTIES TRUST INC

700.000 NHHZ Local 11.350000 0.00 0.84 0.16 7,944.001.000000

Base 11.350000 0.00 0.84 0.16 7,944.00

COMMON STOCK584688105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEDICINES COMPANY

300.000 NHHZ Local 16.390000 0.00 0.36 0.10 4,916.541.000000

Base 16.390000 0.00 0.36 0.10 4,916.54
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COMMON STOCK584690309 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMEDICIS PHARMACEUTICAL CL A

7,200.000 NHHZ Local 36.970000 0.00 8.64 5.12 266,170.241.000000

Base 36.970000 0.00 8.64 5.12 266,170.24

LP58499A954 19 May 2011 19 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONMDCP IV GLOBAL INVESTMENTS

575,946.000 NHEL Local 1.000000 0.00 0.00 0.00 575,946.001.000000

Base 1.000000 0.00 0.00 0.00 575,946.00

COMMON STOCK USD.0158502B106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MEDNAX INC

350.000 NHHY Local 71.268000 0.00 5.25 0.48 24,938.071.000000

Base 71.268000 0.00 5.25 0.48 24,938.07

COMMON STOCK USD.1585055106 14 Apr 2011 19 Apr 2011 USD/DTC 0.04BNY CONVERGEX LJRMEDTRONIC INC

19,300.000 NHDG Local 40.262600 0.00 675.50 14.92 776,377.761.000000

Base 40.262600 0.00 675.50 14.92 776,377.76

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,800.000 NHEU Local 40.066900 0.00 72.00 3.70 192,245.421.000000

Base 40.066900 0.00 72.00 3.70 192,245.42

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

630.000 NHHY Local 39.097500 0.00 9.45 0.48 24,621.501.000000

Base 39.097500 0.00 9.45 0.48 24,621.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,270.000 NHHY Local 38.400000 0.00 9.92 6.10 317,551.981.000000

Base 38.400000 0.00 9.92 6.10 317,551.98

585055106 Total

766.87 25.200.0033,000.000 Local 1,310,796.66

Base 0.00 766.87 25.20 1,310,796.66
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COMMON STOCK USD.01587118100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MEN S WEARHOUSE INC/THE

200.000 NHHZ Local 27.915000 0.00 3.00 0.11 5,579.891.000000

Base 27.915000 0.00 3.00 0.11 5,579.89

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,700.000 NHHZ Local 32.500000 0.00 2.04 1.07 55,246.891.000000

Base 32.500000 0.00 2.04 1.07 55,246.89

587118100 Total

5.04 1.180.001,900.000 Local 60,826.78

Base 0.00 5.04 1.18 60,826.78

COMMON STOCK NPV587200106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMENTOR GRAPHICS CORP

1,800.000 NHHZ Local 12.300000 0.00 2.16 0.43 22,137.411.000000

Base 12.300000 0.00 2.16 0.43 22,137.41

COMMON STOCK USD.558933Y105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MERCK + CO. INC.

9,000.000 NHHY Local 35.878500 0.00 135.00 6.20 322,765.301.000000

Base 35.878500 0.00 135.00 6.20 322,765.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,900.000 NHHY Local 34.550000 0.00 13.08 7.24 376,574.681.000000

Base 34.550000 0.00 13.08 7.24 376,574.68

58933Y105 Total

148.08 13.440.0019,900.000 Local 699,339.98

Base 0.00 148.08 13.44 699,339.98

COMMON STOCK NPV589400100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MERCURY GENERAL CORP

610.000 NHHY Local 40.261000 0.00 9.15 0.48 24,549.581.000000

Base 40.261000 0.00 9.15 0.48 24,549.58
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COMMON STOCK USD1.589433101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMEREDITH CORP

890.000 NHEU Local 30.400000 0.00 1.06 0.52 27,054.421.000000

Base 30.400000 0.00 1.06 0.52 27,054.42

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,770.000 NHHY Local 30.400000 0.00 2.12 1.04 53,804.841.000000

Base 30.400000 0.00 2.12 1.04 53,804.84

589433101 Total

3.18 1.560.002,660.000 Local 80,859.26

Base 0.00 3.18 1.56 80,859.26

COMMON STOCK NPV589889104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMERIT MEDICAL SYSTEMS INC

475.000 NHHZ Local 17.490000 0.00 0.57 0.16 8,307.021.000000

Base 17.490000 0.00 0.57 0.16 8,307.02

COMMON STOCK USD.0159001A102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MERITAGE HOMES CORP

180.000 NHHZ Local 24.525600 0.00 2.70 0.09 4,411.821.000000

Base 24.525600 0.00 2.70 0.09 4,411.82

01 Jun 2011 06 Jun 2011 USD/DTC 0.04SEI FINANCIAL SER CO

1,440.000 NHHO Local 24.364400 0.00 57.60 0.68 35,026.461.000000

Base 24.364400 0.00 57.60 0.68 35,026.46

13 Jun 2011 16 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

8,240.000 NHHO Local 21.157400 0.00 329.60 3.35 174,004.031.000000

Base 21.157400 0.00 329.60 3.35 174,004.03

14 Jun 2011 17 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,610.000 NHHO Local 21.712000 0.00 184.40 1.93 99,905.991.000000

Base 21.712000 0.00 184.40 1.93 99,905.99
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15 Jun 2011 20 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,210.000 NHHO Local 21.197600 0.00 288.40 2.94 152,543.361.000000

Base 21.197600 0.00 288.40 2.94 152,543.36

16 Jun 2011 21 Jun 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,690.000 NHHO Local 21.732300 0.00 147.60 1.54 80,043.051.000000

Base 21.732300 0.00 147.60 1.54 80,043.05

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

610.000 NHHZ Local 22.840000 0.00 0.73 0.27 13,931.401.000000

Base 22.840000 0.00 0.73 0.27 13,931.40

59001A102 Total

1,011.03 10.800.0025,980.000 Local 559,866.11

Base 0.00 1,011.03 10.80 559,866.11

COMMON STOCK USD1.59001K100 27 Jun 2011 30 Jun 2011 USD/DTC 0.02LIQUIDNETINCMERITOR INC

9,281.000 NHIB Local 14.755000 0.00 185.62 2.63 136,752.911.000000

Base 14.755000 0.00 185.62 2.63 136,752.91

27 Jun 2011 30 Jun 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

15,321.000 NHIB Local 14.921300 0.00 766.05 4.39 227,838.801.000000

Base 14.921300 0.00 766.05 4.39 227,838.80

28 Jun 2011 OPEN USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

9,010.000 NHIB Local 15.001200 0.00 450.50 2.60 134,707.711.000000

Base 15.001200 0.00 450.50 2.60 134,707.71

59001K100 Total

1,402.17 9.620.0033,612.000 Local 499,299.42

Base 0.00 1,402.17 9.62 499,299.42
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590998910 14 Feb 2011 14 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONMESIROW CAPITAL VII

900,000.000 NHEL Local 1.000000 0.00 0.00 0.00 900,000.001.000000

Base 1.000000 0.00 0.00 0.00 900,000.00

44 LIMITED PARTNERSH59099N917 14 Feb 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTIONMESIROW PLAN EQUITY FUND LP

-900,000.000 NHFU Local 1.000000 0.00 0.00 0.00 -900,000.001.000000

Base 1.000000 0.00 0.00 0.00 -900,000.00

COMMON STOCK591176102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMETALICO INC

3,090.000 NHHZ Local 5.620000 0.00 3.71 0.34 17,361.751.000000

Base 5.620000 0.00 3.71 0.34 17,361.75

COMMON STOCK USD.0159132A104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMETALS USA HOLDINGS CORP

780.000 NHHZ Local 13.970000 0.00 0.94 0.21 10,895.451.000000

Base 13.970000 0.00 0.94 0.21 10,895.45

COMMON STOCK USD.0159156R108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.METLIFE INC

1,380.000 NHHY Local 41.781000 0.00 20.70 1.11 57,635.971.000000

Base 41.781000 0.00 20.70 1.11 57,635.97

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

12,820.000 NHEU Local 40.990000 0.00 15.38 10.09 525,466.331.000000

Base 40.990000 0.00 15.38 10.09 525,466.33

59156R108 Total

36.08 11.200.0014,200.000 Local 583,102.30

Base 0.00 36.08 11.20 583,102.30

COMMON STOCK591708102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMETROPCS COMMUNICATIONS INC

10,040.000 NHHY Local 16.660000 0.00 12.04 3.22 167,251.141.000000

Base 16.660000 0.00 12.04 3.22 167,251.14
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COMMON STOCK USD.01592688105 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.METTLER TOLEDO INTERNATIONAL

195.000 NHEU Local 162.987400 0.00 2.92 0.62 31,779.001.000000

Base 162.987400 0.00 2.92 0.62 31,779.00

COMMON STOCK594901100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MICROS SYSTEMS INC

450.000 NHEU Local 49.907800 0.00 6.75 0.44 22,451.321.000000

Base 49.907800 0.00 6.75 0.44 22,451.32

COMMON STOCK594918104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MICROSOFT CORP

6,120.000 NHDM Local 26.131400 0.00 91.80 3.08 159,829.291.000000

Base 26.131400 0.00 91.80 3.08 159,829.29

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

29,050.000 NHEU Local 24.779700 0.00 435.75 13.83 719,400.711.000000

Base 24.779700 0.00 435.75 13.83 719,400.71

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

7,300.000 NHHY Local 24.050600 0.00 109.50 3.38 175,456.501.000000

Base 24.050600 0.00 109.50 3.38 175,456.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

186,630.000 NHHY Local 24.300000 0.00 223.95 87.08 4,534,797.971.000000

Base 24.300000 0.00 223.95 87.08 4,534,797.97

594918104 Total

861.00 107.370.00229,100.000 Local 5,589,484.47

Base 0.00 861.00 107.37 5,589,484.47

COMMON STOCK595017104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MICROCHIP TECHNOLOGY INC

1,040.000 NHEU Local 38.823700 0.00 15.60 0.78 40,360.271.000000

Base 38.823700 0.00 15.60 0.78 40,360.27
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COMMON STOCK USD.1595112103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MICRON TECHNOLOGY INC

2,600.000 NHHY Local 9.282900 0.00 39.00 0.47 24,096.071.000000

Base 9.282900 0.00 39.00 0.47 24,096.07

COMMON STOCK USD.2595137100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMICROSEMI CORP

7,390.000 NHHZ Local 19.720000 0.00 8.87 2.80 145,719.131.000000

Base 19.720000 0.00 8.87 2.80 145,719.13

REIT USD.0159522J103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMID AMERICA APARTMENT COMM

1,960.000 NHHZ Local 65.480000 0.00 2.35 2.47 128,335.981.000000

Base 65.480000 0.00 2.35 2.47 128,335.98

COMMON STOCK USD.01596278101 29 Jun 2011 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORMIDDLEBY CORP

621.000 NHEX Local 92.709100 0.00 24.84 1.11 57,546.401.000000

Base 92.709100 0.00 24.84 1.11 57,546.40

COMMON STOCK USD.01598511103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMIDWESTONE FINANCIAL GROUP I

990.000 NHHZ Local 13.670000 0.00 1.19 0.26 13,531.851.000000

Base 13.670000 0.00 1.19 0.26 13,531.85

COMMON STOCK USD.2600544100 20 Jun 2011 23 Jun 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.HERMAN MILLER INC

8,089.000 NHEX Local 22.907600 0.00 323.56 3.56 184,972.461.000000

Base 22.907600 0.00 323.56 3.56 184,972.46

28 Jun 2011 OPEN USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

4,694.000 NHEX Local 27.367900 0.00 187.76 2.47 128,274.691.000000

Base 27.367900 0.00 187.76 2.47 128,274.69

600544100 Total

511.32 6.030.0012,783.000 Local 313,247.15

Base 0.00 511.32 6.03 313,247.15
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600991921 17 May 2011 17 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONABS CAPITAL PARTNERS IV LP

460,742.000 NHEL Local 1.000000 0.00 0.00 0.00 460,742.001.000000

Base 1.000000 0.00 0.00 0.00 460,742.00

COMMON STOCK NPV602720104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMINE SAFETY APPLIANCES CO

1,010.000 NHHZ Local 35.170000 0.00 1.21 0.69 35,519.801.000000

Base 35.170000 0.00 1.21 0.69 35,519.80

COMMON STOCK USD.1603158106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MINERALS TECHNOLOGIES INC

60.000 NHHZ Local 69.710000 0.00 0.90 0.09 4,181.611.000000

Base 69.710000 0.00 0.90 0.09 4,181.61

COMMON STOCK604567107 19 May 2011 24 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCMIPS TECHNOLOGIES INC

75,726.000 NHDU Local 7.750600 0.00 378.63 11.27 586,532.041.000000

Base 7.750600 0.00 378.63 11.27 586,532.04

COMMON STOCK USD.0160740F105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MOBILE MINI INC

180.000 NHHZ Local 24.390000 0.00 2.70 0.09 4,387.411.000000

Base 24.390000 0.00 2.70 0.09 4,387.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,700.000 NHHZ Local 20.260000 0.00 3.24 1.06 54,697.701.000000

Base 20.260000 0.00 3.24 1.06 54,697.70

60740F105 Total

5.94 1.150.002,880.000 Local 59,085.11

Base 0.00 5.94 1.15 59,085.11

COMMON STOCK607828100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMODINE MANUFACTURING CO

290.000 NHHZ Local 14.620000 0.00 0.35 0.09 4,239.361.000000

Base 14.620000 0.00 0.35 0.09 4,239.36
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COMMON STOCK USD.01608190104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMOHAWK INDUSTRIES INC

390.000 NHEU Local 59.960000 0.00 0.46 0.45 23,383.491.000000

Base 59.960000 0.00 0.46 0.45 23,383.49

COMMON STOCK USD.05608554101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMOLEX INC

920.000 NHHY Local 25.910000 0.00 1.10 0.46 23,835.641.000000

Base 25.910000 0.00 1.10 0.46 23,835.64

COMMON STOCK USD.0160871R209 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MOLSON COORS BREWING CO  B

560.000 NHHY Local 44.465200 0.00 8.40 0.48 24,891.631.000000

Base 44.465200 0.00 8.40 0.48 24,891.63

COMMON STOCK608753109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MOLYCORP INC

100.000 NHHZ Local 63.740000 0.00 1.50 0.13 6,372.371.000000

Base 63.740000 0.00 1.50 0.13 6,372.37

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,040.000 NHHZ Local 55.760000 0.00 2.45 2.19 113,745.761.000000

Base 55.760000 0.00 2.45 2.19 113,745.76

608753109 Total

3.95 2.320.002,140.000 Local 120,118.13

Base 0.00 3.95 2.32 120,118.13

COMMON STOCK USD.0160935Y109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMONEYGRAM INTERNATIONAL INC

2,110.000 NHHZ Local 3.320000 0.00 2.53 0.14 7,002.531.000000

Base 3.320000 0.00 2.53 0.14 7,002.53

COMMON STOCK USD.0161166W101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MONSANTO CO

3,100.000 NHEU Local 69.366300 0.00 46.50 4.13 214,984.901.000000

Base 69.366300 0.00 46.50 4.13 214,984.90
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COMMON STOCK611742107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCMONSTER WORLDWIDE INC

4,100.000 NHEU Local 13.500000 0.00 4.92 1.07 55,344.011.000000

Base 13.500000 0.00 4.92 1.07 55,344.01

COMMON STOCK USD.01615369105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MOODY S CORP

1,160.000 NHEU Local 38.148400 0.00 17.40 0.85 44,233.891.000000

Base 38.148400 0.00 17.40 0.85 44,233.89

COMMON STOCK USD1.615394202 18 May 2011 23 May 2011 USD/DTC 0.02STEPHENS,INC.MOOG INC CLASS A

13,260.000 NHHO Local 40.061000 0.00 265.20 10.20 530,933.461.000000

Base 40.061000 0.00 265.20 10.20 530,933.46

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

820.000 NHHZ Local 41.230000 0.00 0.98 0.65 33,806.971.000000

Base 41.230000 0.00 0.98 0.65 33,806.97

615394202 Total

266.18 10.850.0014,080.000 Local 564,740.43

Base 0.00 266.18 10.85 564,740.43

COMMON STOCK USD.01617446448 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MORGAN STANLEY

2,730.000 NHEU Local 23.465200 0.00 40.95 1.23 64,017.821.000000

Base 23.465200 0.00 40.95 1.23 64,017.82

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,000.000 NHHY Local 23.336000 0.00 45.00 1.35 69,961.651.000000

Base 23.336000 0.00 45.00 1.35 69,961.65

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

27,540.000 NHEU Local 22.210000 0.00 33.04 11.75 611,618.611.000000

Base 22.210000 0.00 33.04 11.75 611,618.61
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617446448 Total

118.99 14.330.0033,270.000 Local 745,598.08

Base 0.00 118.99 14.33 745,598.08

COMMON STOCK USD.0161945A107 25 May 2011 25 May 2011 USD/DTCMERGER NON CASHMOSAIC CO/THE

9,946.000 NHEU Local 84.634038 0.00 0.00 0.00 841,770.151.000000

Base 84.634038 0.00 0.00 0.00 841,770.15

COMMON STOCK USD.01620076307 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MOTOROLA SOLUTIONS INC

730.000 NHHY Local 46.527300 0.00 10.95 0.66 33,953.321.000000

Base 46.527300 0.00 10.95 0.66 33,953.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,130.000 NHHY Local 45.400000 0.00 3.75 2.73 142,095.521.000000

Base 45.400000 0.00 3.75 2.73 142,095.52

620076307 Total

14.70 3.390.003,860.000 Local 176,048.84

Base 0.00 14.70 3.39 176,048.84

COMMON STOCK USD.01620097105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MOTOROLA MOBILITY HOLDINGS I

1,000.000 NHHY Local 24.494000 0.00 15.00 0.48 24,478.521.000000

Base 24.494000 0.00 15.00 0.48 24,478.52

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,550.000 NHHY Local 23.110000 0.00 3.06 1.14 58,926.301.000000

Base 23.110000 0.00 3.06 1.14 58,926.30

620097105 Total

18.06 1.620.003,550.000 Local 83,404.82

Base 0.00 18.06 1.62 83,404.82
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COMMON STOCK USD.01624756102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MUELLER INDUSTRIES INC

120.000 NHHZ Local 36.986700 0.00 1.80 0.09 4,436.511.000000

Base 36.986700 0.00 1.80 0.09 4,436.51

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

180.000 NHHZ Local 36.350000 0.00 0.22 0.13 6,542.651.000000

Base 36.350000 0.00 0.22 0.13 6,542.65

624756102 Total

2.02 0.220.00300.000 Local 10,979.16

Base 0.00 2.02 0.22 10,979.16

COMMON STOCK USD1.626717102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MURPHY OIL CORP

400.000 NHHY Local 66.772500 0.00 6.00 0.52 26,702.481.000000

Base 66.772500 0.00 6.00 0.52 26,702.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHHY Local 62.810000 0.00 0.96 0.97 50,246.071.000000

Base 62.810000 0.00 0.96 0.97 50,246.07

626717102 Total

6.96 1.490.001,200.000 Local 76,948.55

Base 0.00 6.96 1.49 76,948.55

COMMON STOCK NPV628464109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETMYERS INDUSTRIES INC

1,070.000 NHHZ Local 9.990000 0.00 1.28 0.21 10,687.811.000000

Base 9.990000 0.00 1.28 0.21 10,687.81

COMMON STOCK USD.5628530107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MYLAN INC

2,070.000 NHEU Local 22.830800 0.00 31.05 0.91 47,227.801.000000

Base 22.830800 0.00 31.05 0.91 47,227.80
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,900.000 NHHY Local 23.110000 0.00 2.28 0.85 43,905.871.000000

Base 23.110000 0.00 2.28 0.85 43,905.87

628530107 Total

33.33 1.760.003,970.000 Local 91,133.67

Base 0.00 33.33 1.76 91,133.67

COMMON STOCK USD.01628778102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETN B T BANCORP INC

230.000 NHHZ Local 21.890000 0.00 0.28 0.10 5,034.321.000000

Base 21.890000 0.00 0.28 0.10 5,034.32

COMMON STOCK USD.0162886E108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNCR CORPORATION

2,840.000 NHEU Local 18.230000 0.00 3.40 1.00 51,768.801.000000

Base 18.230000 0.00 3.40 1.00 51,768.80

COMMON STOCK USD.15628968109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNASB FINANCIAL INC

500.000 NHHZ Local 9.620000 0.00 0.60 0.10 4,809.301.000000

Base 9.620000 0.00 0.60 0.10 4,809.30

COMMON STOCK62912R107 19 Apr 2011 19 Apr 2011 USD/DTCSALE OF FRACTIONAL SNGP CAPITAL RESOURCES CO

0.527 NHHZ Local 7.248576 0.00 0.00 0.00 3.821.000000

Base 7.248576 0.00 0.00 0.00 3.82

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

500.000 NHHZ Local 8.420000 0.00 0.60 0.09 4,209.311.000000

Base 8.420000 0.00 0.60 0.09 4,209.31

62912R107 Total

0.60 0.090.00500.527 Local 4,213.13

Base 0.00 0.60 0.09 4,213.13
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COMMON STOCK62913F201 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NII HOLDINGS INC

750.000 NHEU Local 42.255300 0.00 11.25 0.61 31,679.621.000000

Base 42.255300 0.00 11.25 0.61 31,679.62

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 42.538300 0.00 9.00 0.50 25,513.481.000000

Base 42.538300 0.00 9.00 0.50 25,513.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHHY Local 40.400000 0.00 1.08 0.70 36,358.221.000000

Base 40.400000 0.00 1.08 0.70 36,358.22

62913F201 Total

21.33 1.810.002,250.000 Local 93,551.32

Base 0.00 21.33 1.81 93,551.32

COMMON STOCK629156407 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNL INDUSTRIES

680.000 NHHZ Local 17.070000 0.00 0.82 0.23 11,606.551.000000

Base 17.070000 0.00 0.82 0.23 11,606.55

COMMON STOCK USD.01629377508 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NRG ENERGY INC

1,600.000 NHHY Local 24.013900 0.00 24.00 0.74 38,397.501.000000

Base 24.013900 0.00 24.00 0.74 38,397.50

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,000.000 NHHY Local 22.800000 0.00 1.20 0.44 22,798.361.000000

Base 22.800000 0.00 1.20 0.44 22,798.36

629377508 Total

25.20 1.180.002,600.000 Local 61,195.86

Base 0.00 25.20 1.18 61,195.86
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COMMON STOCK USD.0162944T105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNVR INC

359.000 NHEU Local 723.500000 0.00 0.43 4.99 259,731.081.000000

Base 723.500000 0.00 0.43 4.99 259,731.08

COMMON STOCK USD.01629491101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NYSE EURONEXT

690.000 NHHY Local 35.939400 0.00 10.35 0.48 24,787.361.000000

Base 35.939400 0.00 10.35 0.48 24,787.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,010.000 NHHY Local 31.870000 0.00 2.41 1.23 64,055.061.000000

Base 31.870000 0.00 2.41 1.23 64,055.06

629491101 Total

12.76 1.710.002,700.000 Local 88,842.42

Base 0.00 12.76 1.71 88,842.42

COMMON STOCK USD.0162985Q101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NALCO HOLDING CO

1,180.000 NHEU Local 27.906900 0.00 17.70 0.64 32,911.801.000000

Base 27.906900 0.00 17.70 0.64 32,911.80

COMMON STOCK63080P105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNARA BANCORP INC

550.000 NHHZ Local 7.720000 0.00 0.66 0.09 4,245.251.000000

Base 7.720000 0.00 0.66 0.09 4,245.25

COMMON STOCK631158102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNASH FINCH CO

150.000 NHHZ Local 34.690000 0.00 0.18 0.10 5,203.221.000000

Base 34.690000 0.00 0.18 0.10 5,203.22

COMMON STOCK USD1.636180101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL FUEL GAS CO

360.000 NHHY Local 68.636700 0.00 5.40 0.48 24,703.331.000000

Base 68.636700 0.00 5.40 0.48 24,703.33



Prepared by State StreetPage 1349

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

340.000 NHHY Local 69.960000 0.00 0.40 0.46 23,785.541.000000

Base 69.960000 0.00 0.40 0.46 23,785.54

636180101 Total

5.80 0.940.00700.000 Local 48,488.87

Base 0.00 5.80 0.94 48,488.87

REIT USD.0163633D104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNATL HEALTH INVESTORS INC

100.000 NHHZ Local 44.280000 0.00 0.12 0.09 4,427.791.000000

Base 44.280000 0.00 0.12 0.09 4,427.79

COMMON STOCK USD.01636518102 29 Apr 2011 04 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNATIONAL INSTRUMENTS CORP

7,510.000 NHDU Local 29.948500 0.00 37.55 4.32 224,871.371.000000

Base 29.948500 0.00 37.55 4.32 224,871.37

29 Apr 2011 04 May 2011 USD/DTC 0.02LIQUIDNETINC

16,830.000 NHDU Local 30.094300 0.00 333.23 9.73 506,144.111.000000

Base 30.094300 0.00 333.23 9.73 506,144.11

636518102 Total

370.78 14.050.0024,340.000 Local 731,015.48

Base 0.00 370.78 14.05 731,015.48

COMMON STOCK USD.01637071101 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NATIONAL OILWELL VARCO INC

2,000.000 NHDM Local 67.460300 0.00 30.00 2.60 134,888.001.000000

Base 67.460300 0.00 30.00 2.60 134,888.00

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,210.000 NHHY Local 72.669200 0.00 18.15 1.69 87,909.891.000000

Base 72.669200 0.00 18.15 1.69 87,909.89
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

870.000 NHHY Local 70.100000 0.00 1.04 1.18 60,984.781.000000

Base 70.100000 0.00 1.04 1.18 60,984.78

637071101 Total

49.19 5.470.004,080.000 Local 283,782.67

Base 0.00 49.19 5.47 283,782.67

COMMON STOCK NPV637138108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNATL PENN BCSHS INC

1,160.000 NHHZ Local 7.630000 0.00 1.39 0.17 8,849.241.000000

Base 7.630000 0.00 1.39 0.17 8,849.24

REIT USD.01637417106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNATIONAL RETAIL PROPERTIES

200.000 NHHZ Local 24.280000 0.00 0.24 0.10 4,855.661.000000

Base 24.280000 0.00 0.24 0.10 4,855.66

COMMON STOCK USD.5637640103 19 May 2011 24 May 2011 USD/DTC 0.01UBS SECURITIES LLCNATIONAL SEMICONDUCTOR CORP

140,404.000 NHDF Local 24.452100 0.00 982.83 65.92 3,432,123.901.000000

Base 24.452100 0.00 982.83 65.92 3,432,123.90

20 May 2011 25 May 2011 USD/DTC 0.01UBS SECURITIES LLC

30,296.000 NHDF Local 24.461000 0.00 212.07 14.23 740,844.161.000000

Base 24.461000 0.00 212.07 14.23 740,844.16

637640103 Total

1,194.90 80.150.00170,700.000 Local 4,172,968.06

Base 0.00 1,194.90 80.15 4,172,968.06

COMMON STOCK USD1.638522102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNATL WESTERN LIFE INS CL A

26.000 NHHZ Local 158.050000 0.00 0.03 0.08 4,109.191.000000

Base 158.050000 0.00 0.03 0.08 4,109.19
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REIT USD.1638620104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NATIONWIDE HEALTH PPTYS INC

600.000 NHHY Local 42.213300 0.00 9.00 0.49 25,318.491.000000

Base 42.213300 0.00 9.00 0.49 25,318.49

COMMON STOCK USD.1638904102 06 May 2011 11 May 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHNAVIGATORS GROUP INC

200.000 NHDX Local 49.496500 0.00 6.00 0.20 9,893.101.000000

Base 49.496500 0.00 6.00 0.20 9,893.10

09 May 2011 12 May 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

250.000 NHDX Local 48.892800 0.00 7.50 0.24 12,215.461.000000

Base 48.892800 0.00 7.50 0.24 12,215.46

638904102 Total

13.50 0.440.00450.000 Local 22,108.56

Base 0.00 13.50 0.44 22,108.56

COMMON STOCK USD.163934E108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02ABEL NOSER CORPORATIONNAVISTAR INTERNATIONAL CORP

1,520.000 NHIB Local 69.120600 0.00 30.40 2.02 105,030.891.000000

Base 69.120600 0.00 30.40 2.02 105,030.89

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

660.000 NHEU Local 65.020900 0.00 9.90 0.83 42,903.061.000000

Base 65.020900 0.00 9.90 0.83 42,903.06

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,290.000 NHEU Local 53.330000 0.00 1.54 1.33 68,792.831.000000

Base 53.330000 0.00 1.54 1.33 68,792.83

63934E108 Total

41.84 4.180.003,470.000 Local 216,726.78

Base 0.00 41.84 4.18 216,726.78
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COMMON STOCK64051T100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEOPHOTONICS CORP

450.000 NHHZ Local 6.540000 0.00 0.54 0.06 2,942.401.000000

Base 6.540000 0.00 0.54 0.06 2,942.40

COMMON STOCK64110D104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NETAPP INC

2,080.000 NHEU Local 56.122800 0.00 31.20 2.25 116,701.971.000000

Base 56.122800 0.00 31.20 2.25 116,701.97

COMMON STOCK64110L106 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NETFLIX INC

282.000 NHDM Local 235.899300 0.00 4.23 1.28 66,518.091.000000

Base 235.899300 0.00 4.23 1.28 66,518.09

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

224.000 NHEU Local 264.030900 0.00 3.36 1.14 59,138.421.000000

Base 264.030900 0.00 3.36 1.14 59,138.42

64110L106 Total

7.59 2.420.00506.000 Local 125,656.51

Base 0.00 7.59 2.42 125,656.51

COMMON STOCK64115T104 01 Jun 2011 06 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCNETSCOUT SYSTEMS INC

3,090.000 NHHO Local 22.506800 0.00 123.60 1.34 69,421.071.000000

Base 22.506800 0.00 123.60 1.34 69,421.07

02 Jun 2011 07 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,190.000 NHHO Local 21.300000 0.00 23.80 0.49 25,322.711.000000

Base 21.300000 0.00 23.80 0.49 25,322.71

02 Jun 2011 07 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

6,180.000 NHHO Local 21.543100 0.00 247.20 2.56 132,886.601.000000

Base 21.543100 0.00 247.20 2.56 132,886.60
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03 Jun 2011 08 Jun 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

12,810.000 NHHO Local 20.614300 0.00 512.40 5.08 263,551.701.000000

Base 20.614300 0.00 512.40 5.08 263,551.70

64115T104 Total

907.00 9.470.0023,270.000 Local 491,182.08

Base 0.00 907.00 9.47 491,182.08

COMMON STOCK64118V106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNETSPEND HOLDINGS INC

2,150.000 NHHZ Local 9.200000 0.00 2.58 0.38 19,777.041.000000

Base 9.200000 0.00 2.58 0.38 19,777.04

COMMON STOCK USD2.5646025106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.NEW JERSEY RESOURCES CORP

100.000 NHHZ Local 43.970000 0.00 1.50 0.09 4,395.411.000000

Base 43.970000 0.00 1.50 0.09 4,395.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

180.000 NHHZ Local 43.390000 0.00 0.22 0.15 7,809.831.000000

Base 43.390000 0.00 0.22 0.15 7,809.83

646025106 Total

1.72 0.240.00280.000 Local 12,205.24

Base 0.00 1.72 0.24 12,205.24

COMMON STOCK USD.01649445103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NEW YORK COMMUNITY BANCORP

1,600.000 NHHY Local 15.821100 0.00 24.00 0.49 25,289.271.000000

Base 15.821100 0.00 24.00 0.49 25,289.27

COMMON STOCK USD.1650111107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNEW YORK TIMES CO A

9,090.000 NHHY Local 7.980000 0.00 10.90 1.40 72,525.901.000000

Base 7.980000 0.00 10.90 1.40 72,525.90
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COMMON STOCK USD.01650203102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.NEWALLIANCE BANCSHARES INC

300.000 NHHZ Local 14.701700 0.00 4.50 0.09 4,405.921.000000

Base 14.701700 0.00 4.50 0.09 4,405.92

15 Apr 2011 28 Apr 2011 USD/DTCMERGER

14,920.000 NHHZ Local 14.448800 0.00 0.00 0.00 215,576.101.000000

Base 14.448800 0.00 0.00 0.00 215,576.10

650203102 Total

4.50 0.090.0015,220.000 Local 219,982.02

Base 0.00 4.50 0.09 219,982.02

REIT USD.0165105M108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEWCASTLE INVESTMENT CORP

10,940.000 NHHZ Local 5.550000 0.00 13.13 1.17 60,702.701.000000

Base 5.550000 0.00 13.13 1.17 60,702.70

COMMON STOCK USD1.651229106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NEWELL RUBBERMAID INC

1,450.000 NHHY Local 14.989000 0.00 21.75 0.42 21,711.881.000000

Base 14.989000 0.00 21.75 0.42 21,711.88

COMMON STOCK USD.01651290108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NEWFIELD EXPLORATION CO

300.000 NHHY Local 73.139300 0.00 4.50 0.43 21,936.861.000000

Base 73.139300 0.00 4.50 0.43 21,936.86

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,800.000 NHHY Local 64.820000 0.00 6.96 7.22 375,941.821.000000

Base 64.820000 0.00 6.96 7.22 375,941.82

651290108 Total

11.46 7.650.006,100.000 Local 397,878.68

Base 0.00 11.46 7.65 397,878.68
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COMMON STOCK USD1.6651639106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NEWMONT MINING CORP

2,700.000 NHEU Local 55.655600 0.00 40.50 2.89 150,226.731.000000

Base 55.655600 0.00 40.50 2.89 150,226.73

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

27,230.000 NHEU Local 52.270000 0.00 32.67 27.33 1,423,252.101.000000

Base 52.270000 0.00 32.67 27.33 1,423,252.10

651639106 Total

73.17 30.220.0029,930.000 Local 1,573,478.83

Base 0.00 73.17 30.22 1,573,478.83

COMMON STOCK USD.01651718504 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEWPARK RESOURCES INC

470.000 NHHZ Local 8.820000 0.00 0.56 0.08 4,144.761.000000

Base 8.820000 0.00 0.56 0.08 4,144.76

COMMON STOCK651824104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNEWPORT CORP

230.000 NHHZ Local 17.630000 0.00 0.28 0.08 4,054.541.000000

Base 17.630000 0.00 0.28 0.08 4,054.54

COMMON STOCK USD.0165248E104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NEWS CORP CL A

2,710.000 NHEU Local 17.569500 0.00 40.65 0.92 47,571.781.000000

Base 17.569500 0.00 40.65 0.92 47,571.78

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,220.000 NHHY Local 17.255900 0.00 78.30 1.73 89,995.771.000000

Base 17.255900 0.00 78.30 1.73 89,995.77

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

27,340.000 NHEU Local 16.730000 0.00 32.80 8.79 457,356.611.000000

Base 16.730000 0.00 32.80 8.79 457,356.61
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65248E104 Total

151.75 11.440.0035,270.000 Local 594,924.16

Base 0.00 151.75 11.44 594,924.16

COMMON STOCK USD.0165339F101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NEXTERA ENERGY INC

1,200.000 NHHY Local 55.543300 0.00 18.00 1.28 66,632.681.000000

Base 55.543300 0.00 18.00 1.28 66,632.68

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

630.000 NHHY Local 56.610000 0.00 0.75 0.69 35,662.861.000000

Base 56.610000 0.00 0.75 0.69 35,662.86

65339F101 Total

18.75 1.970.001,830.000 Local 102,295.54

Base 0.00 18.75 1.97 102,295.54

COMMON STOCK USD2.5654086107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.NICOR INC

80.000 NHHZ Local 54.160000 0.00 1.20 0.09 4,331.511.000000

Base 54.160000 0.00 1.20 0.09 4,331.51

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 54.250000 0.00 0.24 0.21 10,849.551.000000

Base 54.250000 0.00 0.24 0.21 10,849.55

654086107 Total

1.44 0.300.00280.000 Local 15,181.06

Base 0.00 1.44 0.30 15,181.06

COMMON STOCK NPV654106103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NIKE INC  CL B

2,040.000 NHEU Local 83.510500 0.00 30.60 3.28 170,327.541.000000

Base 83.510500 0.00 30.60 3.28 170,327.54
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COMMON STOCK NPV65440K106 05 Apr 2011 08 Apr 2011 USD/DTC 0.01WEEDEN + CO.99 CENTS ONLY STORES

400.000 NHDX Local 19.749900 0.00 4.00 0.16 7,895.801.000000

Base 19.749900 0.00 4.00 0.16 7,895.80

05 Apr 2011 08 Apr 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

9,100.000 NHDX Local 19.750000 0.00 273.00 3.46 179,448.541.000000

Base 19.750000 0.00 273.00 3.46 179,448.54

06 Apr 2011 11 Apr 2011 USD/DTC 0.01WEEDEN + CO.

2,200.000 NHDX Local 19.752000 0.00 22.00 0.84 43,431.561.000000

Base 19.752000 0.00 22.00 0.84 43,431.56

06 Apr 2011 11 Apr 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

12,150.000 NHDX Local 19.750000 0.00 364.50 4.61 239,593.391.000000

Base 19.750000 0.00 364.50 4.61 239,593.39

65440K106 Total

663.50 9.070.0023,850.000 Local 470,369.29

Base 0.00 663.50 9.07 470,369.29

COMMON STOCK USD.0165473P105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NISOURCE INC

1,200.000 NHHY Local 19.684700 0.00 18.00 0.46 23,603.181.000000

Base 19.684700 0.00 18.00 0.46 23,603.18

COMMON STOCK655044105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NOBLE ENERGY INC

400.000 NHHY Local 90.070800 0.00 6.00 0.70 36,021.621.000000

Base 90.070800 0.00 6.00 0.70 36,021.62

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,900.000 NHHY Local 85.320000 0.00 3.48 4.76 247,419.761.000000

Base 85.320000 0.00 3.48 4.76 247,419.76
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655044105 Total

9.48 5.460.003,300.000 Local 283,441.38

Base 0.00 9.48 5.46 283,441.38

COMMON STOCK NPV655664100 02 May 2011 05 May 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSNORDSTROM INC

4,061.000 NHIB Local 47.702700 0.00 121.83 3.72 193,595.111.000000

Base 47.702700 0.00 121.83 3.72 193,595.11

04 May 2011 09 May 2011 USD/DTC 0.03PIPER JAFFRAY

12,159.000 NHIB Local 48.049100 0.00 364.77 11.22 583,853.021.000000

Base 48.049100 0.00 364.77 11.22 583,853.02

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

950.000 NHEU Local 45.706800 0.00 14.25 0.84 43,406.371.000000

Base 45.706800 0.00 14.25 0.84 43,406.37

655664100 Total

500.85 15.780.0017,170.000 Local 820,854.50

Base 0.00 500.85 15.78 820,854.50

COMMON STOCK USD1.655844108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NORFOLK SOUTHERN CORP

1,100.000 NHHY Local 70.759600 0.00 16.50 1.50 77,817.561.000000

Base 70.759600 0.00 16.50 1.50 77,817.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,200.000 NHHY Local 71.670000 0.00 2.64 3.03 157,668.331.000000

Base 71.670000 0.00 2.64 3.03 157,668.33

655844108 Total

19.14 4.530.003,300.000 Local 235,485.89

Base 0.00 19.14 4.53 235,485.89
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LP655999928 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTNIKE DISTRIBUTION CENTER

26,766,107.350 NHEP Local 1.000000 0.00 0.00 0.00 26,766,107.351.000000

Base 1.000000 0.00 0.00 0.00 26,766,107.35

COMMON STOCK USD5.664397106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NORTHEAST UTILITIES

710.000 NHHY Local 34.384700 0.00 10.65 0.47 24,402.021.000000

Base 34.384700 0.00 10.65 0.47 24,402.02

COMMON STOCK665859104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NORTHERN TRUST CORP

550.000 NHEU Local 48.326400 0.00 8.25 0.52 26,570.751.000000

Base 48.326400 0.00 8.25 0.52 26,570.75

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 47.332000 0.00 7.50 0.46 23,658.041.000000

Base 47.332000 0.00 7.50 0.46 23,658.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,520.000 NHEU Local 44.980000 0.00 6.62 4.77 248,278.211.000000

Base 44.980000 0.00 6.62 4.77 248,278.21

665859104 Total

22.37 5.750.006,570.000 Local 298,507.00

Base 0.00 22.37 5.75 298,507.00

COMMON STOCK66611L105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNORTHFIELD BANCORP INC/NJ

300.000 NHHZ Local 14.100000 0.00 0.36 0.09 4,229.551.000000

Base 14.100000 0.00 0.36 0.09 4,229.55

COMMON STOCK USD1.666807102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NORTHROP GRUMMAN CORP

670.000 NHHY Local 63.598800 0.00 10.05 0.82 42,600.331.000000

Base 63.598800 0.00 10.05 0.82 42,600.33
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,430.000 NHHY Local 66.350000 0.00 1.71 1.83 94,876.961.000000

Base 66.350000 0.00 1.71 1.83 94,876.96

666807102 Total

11.76 2.650.002,100.000 Local 137,477.29

Base 0.00 11.76 2.65 137,477.29

COMMON STOCK USD.01667340103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.NORTHWEST BANCSHARES INC

400.000 NHHZ Local 12.434400 0.00 6.00 0.10 4,967.661.000000

Base 12.434400 0.00 6.00 0.10 4,967.66

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,000.000 NHHZ Local 12.140000 0.00 1.20 0.24 12,138.561.000000

Base 12.140000 0.00 1.20 0.24 12,138.56

667340103 Total

7.20 0.340.001,400.000 Local 17,106.22

Base 0.00 7.20 0.34 17,106.22

COMMON STOCK667655104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNORTHWEST NATURAL GAS CO

180.000 NHHZ Local 44.600000 0.00 0.22 0.16 8,027.621.000000

Base 44.600000 0.00 0.22 0.16 8,027.62

COMMON STOCK USD.01668074305 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNORTHWESTERN CORP

200.000 NHHZ Local 32.370000 0.00 0.24 0.13 6,473.631.000000

Base 32.370000 0.00 0.24 0.13 6,473.63

ADR66987V109 19 Apr 2011 19 Apr 2011 USD/DTCSALE OF FRACTIONAL SNOVARTIS AG ADR

0.099 NHEU Local 54.646464 0.00 0.00 0.00 5.411.000000

Base 54.646464 0.00 0.00 0.00 5.41
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03 May 2011 06 May 2011 USD/DTC 0.02MR BEAL &COMPANY

2,750.000 NHEY Local 59.545000 0.00 55.00 3.15 163,690.601.000000

Base 59.545000 0.00 55.00 3.15 163,690.60

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,755.000 NHEU Local 62.060100 0.00 191.32 15.20 791,370.061.000000

Base 62.060100 0.00 191.32 15.20 791,370.06

66987V109 Total

246.32 18.350.0015,505.099 Local 955,066.07

Base 0.00 246.32 18.35 955,066.07

COMMON STOCK USD.1670006105 28 Apr 2011 28 Apr 2011 USD/DTCMERGERNOVELL INC

19,045.000 NHDM Local 6.100000 0.00 0.00 0.00 116,174.501.000000

Base 6.100000 0.00 0.00 0.00 116,174.50

28 Apr 2011 28 Apr 2011 USD/DTCMERGER

25,680.000 NHHY Local 6.100000 0.00 0.00 0.00 156,648.001.000000

Base 6.100000 0.00 0.00 0.00 156,648.00

670006105 Total

0.00 0.000.0044,725.000 Local 272,822.50

Base 0.00 0.00 0.00 272,822.50

COMMON STOCK NPV670008101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNOVELLUS SYSTEMS INC

4,960.000 NHEU Local 34.370000 0.00 5.95 3.28 170,465.971.000000

Base 34.370000 0.00 5.95 3.28 170,465.97

COMMON STOCK USD1.67019E107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NSTAR

500.000 NHHY Local 44.788000 0.00 7.50 0.43 22,386.071.000000

Base 44.788000 0.00 7.50 0.43 22,386.07
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COMMON STOCK67020Y100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NUANCE COMMUNICATIONS INC

1,290.000 NHEU Local 21.844500 0.00 19.35 0.55 28,159.511.000000

Base 21.844500 0.00 19.35 0.55 28,159.51

COMMON STOCK USD.4670346105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NUCOR CORP

760.000 NHEU Local 41.524700 0.00 11.40 0.61 31,546.761.000000

Base 41.524700 0.00 11.40 0.61 31,546.76

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 40.696300 0.00 9.00 0.47 24,408.311.000000

Base 40.696300 0.00 9.00 0.47 24,408.31

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,740.000 NHEU Local 39.560000 0.00 9.28 5.88 306,179.241.000000

Base 39.560000 0.00 9.28 5.88 306,179.24

670346105 Total

29.68 6.960.009,100.000 Local 362,134.31

Base 0.00 29.68 6.96 362,134.31

COMMON STOCK67066G104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.NVIDIA CORP

3,250.000 NHEU Local 18.654600 0.00 48.75 1.17 60,577.531.000000

Base 18.654600 0.00 48.75 1.17 60,577.53

COMMON STOCK67072V103 20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSNXSTAGE MEDICAL INC

2,853.000 NHEL Local 19.633999 0.00 57.06 1.08 55,957.661.000000

Base 19.633999 0.00 57.06 1.08 55,957.66

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

260.000 NHHZ Local 20.000000 0.00 0.31 0.10 5,199.591.000000

Base 20.000000 0.00 0.31 0.10 5,199.59
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67072V103 Total

57.37 1.180.003,113.000 Local 61,157.25

Base 0.00 57.37 1.18 61,157.25

COMMON STOCK USD1.67073Y106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNV ENERGY INC

1,590.000 NHHY Local 15.100000 0.00 1.90 0.47 24,006.631.000000

Base 15.100000 0.00 1.90 0.47 24,006.63

COMMON STOCK USD.01670837103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.OGE ENERGY CORP

500.000 NHHY Local 49.458000 0.00 7.50 0.48 24,721.021.000000

Base 49.458000 0.00 7.50 0.48 24,721.02

COMMON STOCK USD.01670872100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOM GROUP INC

180.000 NHHZ Local 38.810000 0.00 0.22 0.14 6,985.441.000000

Base 38.810000 0.00 0.22 0.14 6,985.44

COMMON STOCK USD.0167103H107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.O REILLY AUTOMOTIVE INC

780.000 NHEU Local 59.552600 0.00 11.70 0.90 46,438.431.000000

Base 59.552600 0.00 11.70 0.90 46,438.43

COMMON STOCK USD.01674215108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOASIS PETROLEUM INC

3,520.000 NHHZ Local 26.940000 0.00 4.22 1.83 94,822.751.000000

Base 26.940000 0.00 4.22 1.83 94,822.75

COMMON STOCK USD.2674599105 06 Apr 2011 11 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.OCCIDENTAL PETROLEUM CORP

667.000 NHDM Local 101.130000 0.00 10.00 1.30 67,442.411.000000

Base 101.130000 0.00 10.00 1.30 67,442.41

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

932.000 NHEU Local 104.416400 0.00 13.98 1.87 97,300.231.000000

Base 104.416400 0.00 13.98 1.87 97,300.23
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,870.000 NHHY Local 104.096400 0.00 28.05 3.74 194,628.481.000000

Base 104.096400 0.00 28.05 3.74 194,628.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,600.000 NHHY Local 98.460000 0.00 7.92 12.48 649,815.601.000000

Base 98.460000 0.00 7.92 12.48 649,815.60

674599105 Total

59.95 19.390.0010,069.000 Local 1,009,186.72

Base 0.00 59.95 19.39 1,009,186.72

COMMON STOCK USD.25675232102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOCEANEERING INTL INC

8,360.000 NHHY Local 37.580000 0.00 10.03 6.04 314,152.731.000000

Base 37.580000 0.00 10.03 6.04 314,152.73

COMMON STOCK USD.01675746309 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOCWEN FINANCIAL CORP

500.000 NHHZ Local 11.960000 0.00 0.60 0.12 5,979.281.000000

Base 11.960000 0.00 0.60 0.12 5,979.28

COMMON STOCK USD.01676220106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOFFICE DEPOT INC

3,580.000 NHEU Local 4.170000 0.00 4.29 0.29 14,924.021.000000

Base 4.170000 0.00 4.29 0.29 14,924.02

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

16,670.000 NHHY Local 4.170000 0.00 20.00 1.34 69,492.561.000000

Base 4.170000 0.00 20.00 1.34 69,492.56

676220106 Total

24.29 1.630.0020,250.000 Local 84,416.58

Base 0.00 24.29 1.63 84,416.58
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COMMON STOCK USD.01678026105 07 Apr 2011 12 Apr 2011 USD/DTC 0.02BNY CONVERGEX LJROIL STATES INTERNATIONAL INC

2,800.000 NHDX Local 76.317700 0.00 56.00 4.11 213,629.451.000000

Base 76.317700 0.00 56.00 4.11 213,629.45

08 Apr 2011 13 Apr 2011 USD/DTC 0.03MR BEAL &COMPANY

9,100.000 NHDX Local 77.915600 0.00 273.00 13.62 708,745.341.000000

Base 77.915600 0.00 273.00 13.62 708,745.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,980.000 NHHY Local 72.500000 0.00 3.57 4.15 216,042.281.000000

Base 72.500000 0.00 3.57 4.15 216,042.28

678026105 Total

332.57 21.880.0014,880.000 Local 1,138,417.07

Base 0.00 332.57 21.88 1,138,417.07

COMMON STOCK USD.1679580100 06 Apr 2011 11 Apr 2011 USD/DTC 0.03LOOP CAPITAL MARKETSOLD DOMINION FREIGHT LINE

3,685.000 NHIB Local 35.931100 0.00 110.55 2.55 132,293.001.000000

Base 35.931100 0.00 110.55 2.55 132,293.00

25 May 2011 31 May 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

960.000 NHHO Local 36.119700 0.00 38.40 0.67 34,635.841.000000

Base 36.119700 0.00 38.40 0.67 34,635.84

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

584.000 NHHZ Local 36.130000 0.00 0.70 0.41 21,098.811.000000

Base 36.130000 0.00 0.70 0.41 21,098.81

679580100 Total

149.65 3.630.005,229.000 Local 188,027.65

Base 0.00 149.65 3.63 188,027.65
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COMMON STOCK NPV680033107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOLD NATIONAL BANCORP

460.000 NHHZ Local 10.300000 0.00 0.55 0.10 4,737.351.000000

Base 10.300000 0.00 0.55 0.10 4,737.35

COMMON STOCK USD1.680223104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOLD REPUBLIC INTL CORP

2,060.000 NHHY Local 11.620000 0.00 2.47 0.46 23,934.271.000000

Base 11.620000 0.00 2.47 0.46 23,934.27

COMMON STOCK USD1.680665205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOLIN CORP

420.000 NHHZ Local 21.750000 0.00 0.50 0.18 9,134.321.000000

Base 21.750000 0.00 0.50 0.18 9,134.32

COMMON STOCK USD1.681904108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOMNICARE INC

690.000 NHEU Local 30.900000 0.00 0.82 0.41 21,319.771.000000

Base 30.900000 0.00 0.82 0.41 21,319.77

COMMON STOCK USD.15681919106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.OMNICOM GROUP

1,700.000 NHEU Local 46.753500 0.00 25.50 1.53 79,453.921.000000

Base 46.753500 0.00 25.50 1.53 79,453.92

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

530.000 NHHY Local 46.067800 0.00 7.95 0.47 24,407.511.000000

Base 46.067800 0.00 7.95 0.47 24,407.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,990.000 NHHY Local 45.610000 0.00 4.78 3.50 181,975.621.000000

Base 45.610000 0.00 4.78 3.50 181,975.62

681919106 Total

38.23 5.500.006,220.000 Local 285,837.05

Base 0.00 38.23 5.50 285,837.05
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REIT USD.1681936100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.OMEGA HEALTHCARE INVESTORS

200.000 NHHZ Local 23.250000 0.00 3.00 0.09 4,646.911.000000

Base 23.250000 0.00 3.00 0.09 4,646.91

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

10,600.000 NHHZ Local 20.390000 0.00 12.72 4.15 216,117.131.000000

Base 20.390000 0.00 12.72 4.15 216,117.13

681936100 Total

15.72 4.240.0010,800.000 Local 220,764.04

Base 0.00 15.72 4.24 220,764.04

COMMON STOCK682128103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOMNIVISION TECHNOLOGIES INC

200.000 NHHZ Local 31.070000 0.00 0.24 0.12 6,213.641.000000

Base 31.070000 0.00 0.24 0.12 6,213.64

COMMON STOCK USD.01682189105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ON SEMICONDUCTOR CORPORATION

2,430.000 NHEU Local 10.931500 0.00 36.45 0.52 26,526.581.000000

Base 10.931500 0.00 36.45 0.52 26,526.58

COMMON STOCK USD.01682680103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ONEOK INC

610.000 NHHY Local 69.698800 0.00 9.15 0.82 42,506.301.000000

Base 69.698800 0.00 9.15 0.82 42,506.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHHY Local 73.270000 0.00 0.96 1.13 58,613.911.000000

Base 73.270000 0.00 0.96 1.13 58,613.91

682680103 Total

10.11 1.950.001,410.000 Local 101,120.21

Base 0.00 10.11 1.95 101,120.21
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COMMON STOCK68273G101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETONLINE RESOURCES CORP

2,560.000 NHHZ Local 3.300000 0.00 3.07 0.17 8,444.761.000000

Base 3.300000 0.00 3.07 0.17 8,444.76

COMMON STOCK USD.0168389X105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ORACLE CORP

21,600.000 NHEU Local 33.253900 0.00 324.00 13.80 717,946.441.000000

Base 33.253900 0.00 324.00 13.80 717,946.44

COMMON STOCK USD.01685564106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORBITAL SCIENCES CORP

270.000 NHHZ Local 16.490000 0.00 0.32 0.09 4,451.891.000000

Base 16.490000 0.00 0.32 0.09 4,451.89

COMMON STOCK USD1.68618W100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORIENTAL FINANCIAL GROUP

470.000 NHHZ Local 11.570000 0.00 0.56 0.11 5,437.231.000000

Base 11.570000 0.00 0.56 0.11 5,437.23

COMMON STOCK686688102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ORMAT TECHNOLOGIES INC

820.000 NHHY Local 21.295900 0.00 12.30 0.34 17,450.001.000000

Base 21.295900 0.00 12.30 0.34 17,450.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

580.000 NHEU Local 21.820000 0.00 0.69 0.25 12,654.661.000000

Base 21.820000 0.00 0.69 0.25 12,654.66

686688102 Total

12.99 0.590.001,400.000 Local 30,104.66

Base 0.00 12.99 0.59 30,104.66

COMMON STOCK USD.01688239201 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOSHKOSH CORP

10,300.000 NHEU Local 27.750000 0.00 12.36 5.49 285,807.151.000000

Base 27.750000 0.00 12.36 5.49 285,807.15
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LP68899Z913 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTOSWEGO MARKETPLACE

7,388,186.970 NHER Local 1.000000 0.00 0.00 0.00 7,388,186.971.000000

Base 1.000000 0.00 0.00 0.00 7,388,186.97

LP68899Z921 30 Jun 2010 CANCEL USD/BOSREDEMPTIONOSCAR S SCHAFER + PART II

-12,180,000.000 NHHG Local 0.768767 0.00 0.00 0.00 -9,363,584.411.000000

Base 0.768767 0.00 0.00 0.00 -9,363,584.41

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.768759 0.00 0.00 0.00 9,363,493.411.000000

Base 0.768759 0.00 0.00 0.00 9,363,493.41

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.768759 0.00 0.00 0.00 -9,363,493.411.000000

Base 0.768759 0.00 0.00 0.00 -9,363,493.41

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.768752 0.00 0.00 0.00 9,363,401.411.000000

Base 0.768752 0.00 0.00 0.00 9,363,401.41

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.768752 0.00 0.00 0.00 -9,363,401.411.000000

Base 0.768752 0.00 0.00 0.00 -9,363,401.41

30 Jun 2010 OPEN USD/BOS365 REDEMPTION

12,180,000.000 NHHG Local 0.770146 0.00 0.00 0.00 9,380,384.411.000000

Base 0.770146 0.00 0.00 0.00 9,380,384.41

68899Z921 Total

0.00 0.000.000.000 Local 16,800.00

Base 0.00 0.00 0.00 16,800.00
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COMMON STOCK USD5.689648103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETOTTER TAIL CORP

220.000 NHHZ Local 20.820000 0.00 0.26 0.09 4,580.051.000000

Base 20.820000 0.00 0.26 0.09 4,580.05

COMMON STOCK USD2.690732102 25 May 2011 31 May 2011 USD/DTC 0.04BNY CONVERGEX LJROWENS + MINOR INC

1,950.000 NHHO Local 33.653400 0.00 78.00 1.26 65,544.871.000000

Base 33.653400 0.00 78.00 1.26 65,544.87

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

300.000 NHHZ Local 33.030000 0.00 0.36 0.20 9,908.441.000000

Base 33.030000 0.00 0.36 0.20 9,908.44

690732102 Total

78.36 1.460.002,250.000 Local 75,453.31

Base 0.00 78.36 1.46 75,453.31

COMMON STOCK690742101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCOWENS CORNING

3,700.000 NHEU Local 36.670000 0.00 4.44 2.61 135,671.951.000000

Base 36.670000 0.00 4.44 2.61 135,671.95

COMMON STOCK USD.01690768403 13 Jun 2011 16 Jun 2011 USD/DTC 0.03MR BEAL &COMPANYOWENS ILLINOIS INC

13,026.000 NHEZ Local 29.211300 0.00 390.78 7.31 380,108.301.000000

Base 29.211300 0.00 390.78 7.31 380,108.30

14 Jun 2011 17 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

13,025.000 NHEZ Local 29.542600 0.00 390.75 7.39 384,394.231.000000

Base 29.542600 0.00 390.75 7.39 384,394.23

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,970.000 NHEU Local 25.560000 0.00 3.56 1.46 75,908.181.000000

Base 25.560000 0.00 3.56 1.46 75,908.18
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690768403 Total

785.09 16.160.0029,021.000 Local 840,410.71

Base 0.00 785.09 16.16 840,410.71

COMMON STOCK USD.01693149106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETP.A.M. TRANSPORTATION SVCS

660.000 NHHZ Local 10.450000 0.00 0.79 0.14 6,896.071.000000

Base 10.450000 0.00 0.79 0.14 6,896.07

COMMON STOCK69325Q105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPC TEL INC

2,750.000 NHHZ Local 5.950000 0.00 3.30 0.32 16,358.881.000000

Base 5.950000 0.00 3.30 0.32 16,358.88

COMMON STOCK NPV69331C108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.P G + E CORP

900.000 NHHY Local 42.583800 0.00 13.50 0.74 38,311.181.000000

Base 42.583800 0.00 13.50 0.74 38,311.18

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHHY Local 41.810000 0.00 0.72 0.49 25,084.791.000000

Base 41.810000 0.00 0.72 0.49 25,084.79

69331C108 Total

14.22 1.230.001,500.000 Local 63,395.97

Base 0.00 14.22 1.23 63,395.97

COMMON STOCK USD.01693320202 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPHH CORP

280.000 NHHZ Local 19.800000 0.00 0.34 0.11 5,543.551.000000

Base 19.800000 0.00 0.34 0.11 5,543.55

COMMON STOCK693366205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPICO HOLDINGS INC

150.000 NHHZ Local 27.350000 0.00 0.18 0.08 4,102.241.000000

Base 27.350000 0.00 0.18 0.08 4,102.24
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COMMON STOCK USD.169336T205 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPHI INC NON VOTING

190.000 NHHZ Local 20.350000 0.00 0.23 0.08 3,866.191.000000

Base 20.350000 0.00 0.23 0.08 3,866.19

COMMON STOCK USD.0169336V101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPGT INC

1,440.000 NHHZ Local 1.940000 0.00 1.73 0.06 2,791.811.000000

Base 1.940000 0.00 1.73 0.06 2,791.81

COMMON STOCK USD5.693475105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PNC FINANCIAL SERVICES GROUP

1,520.000 NHHY Local 59.833900 0.00 22.80 1.75 90,922.981.000000

Base 59.833900 0.00 22.80 1.75 90,922.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,440.000 NHHY Local 56.610000 0.00 1.72 1.57 81,515.111.000000

Base 56.610000 0.00 1.72 1.57 81,515.11

693475105 Total

24.52 3.320.002,960.000 Local 172,438.09

Base 0.00 24.52 3.32 172,438.09

COMMON STOCK NPV69349H107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PNM RESOURCES INC

300.000 NHHZ Local 14.998300 0.00 4.50 0.09 4,494.901.000000

Base 14.998300 0.00 4.50 0.09 4,494.90

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

320.000 NHHZ Local 16.340000 0.00 0.38 0.11 5,228.311.000000

Base 16.340000 0.00 0.38 0.11 5,228.31

69349H107 Total

4.88 0.200.00620.000 Local 9,723.21

Base 0.00 4.88 0.20 9,723.21
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COMMON STOCK693506107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PPG INDUSTRIES INC

310.000 NHHY Local 84.737200 0.00 4.65 0.51 26,263.371.000000

Base 84.737200 0.00 4.65 0.51 26,263.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,230.000 NHHY Local 87.160000 0.00 12.27 17.12 891,617.411.000000

Base 87.160000 0.00 12.27 17.12 891,617.41

693506107 Total

16.92 17.630.0010,540.000 Local 917,880.78

Base 0.00 16.92 17.63 917,880.78

COMMON STOCK USD.0169351T106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PPL CORPORATION

1,660.000 NHHY Local 27.798200 0.00 24.90 0.89 46,119.221.000000

Base 27.798200 0.00 24.90 0.89 46,119.22

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,600.000 NHHY Local 27.080000 0.00 1.92 0.84 43,325.241.000000

Base 27.080000 0.00 1.92 0.84 43,325.24

69351T106 Total

26.82 1.730.003,260.000 Local 89,444.46

Base 0.00 26.82 1.73 89,444.46

REIT USD.0169360J107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPS BUSINESS PARKS INC/CA

100.000 NHHZ Local 53.440000 0.00 0.12 0.11 5,343.771.000000

Base 53.440000 0.00 0.12 0.11 5,343.77

COMMON STOCK693656100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPVH CORP

3,000.000 NHEU Local 64.340000 0.00 3.60 3.71 193,012.691.000000

Base 64.340000 0.00 3.60 3.71 193,012.69
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COMMON STOCK USD.0169366A100 14 Apr 2011 19 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCPSS WORLD MEDICAL INC

3,810.000 NHHO Local 27.377200 0.00 152.40 2.01 104,152.721.000000

Base 27.377200 0.00 152.40 2.01 104,152.72

03 May 2011 06 May 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,820.000 NHHO Local 28.728700 0.00 72.80 1.01 52,212.421.000000

Base 28.728700 0.00 72.80 1.01 52,212.42

04 May 2011 09 May 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,060.000 NHHO Local 28.556000 0.00 82.40 1.13 58,741.831.000000

Base 28.556000 0.00 82.40 1.13 58,741.83

05 May 2011 10 May 2011 USD/DTC 0.04SEI FINANCIAL SER CO

3,460.000 NHHO Local 28.244400 0.00 138.40 1.88 97,585.341.000000

Base 28.244400 0.00 138.40 1.88 97,585.34

69366A100 Total

446.00 6.030.0011,150.000 Local 312,692.31

Base 0.00 446.00 6.03 312,692.31

COMMON STOCK USD1.693718108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PACCAR INC

2,450.000 NHEU Local 49.811200 0.00 36.75 2.35 121,998.341.000000

Base 49.811200 0.00 36.75 2.35 121,998.34

COMMON STOCK USD.01694873100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPACIFIC SUNWEAR OF CALIF

3,100.000 NHHZ Local 2.540000 0.00 3.72 0.16 7,870.121.000000

Base 2.540000 0.00 3.72 0.16 7,870.12

COMMON STOCK USD.01695156109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPACKAGING CORP OF AMERICA

7,820.000 NHHY Local 27.140000 0.00 9.38 4.08 212,221.341.000000

Base 27.140000 0.00 9.38 4.08 212,221.34
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COMMON STOCK NPV695263103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPACWEST BANCORP

280.000 NHHZ Local 19.730000 0.00 0.34 0.11 5,523.951.000000

Base 19.730000 0.00 0.34 0.11 5,523.95

COMMON STOCK USD.01695459107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPAETEC HOLDING CORP

930.000 NHHZ Local 4.440000 0.00 1.12 0.08 4,128.001.000000

Base 4.440000 0.00 1.12 0.08 4,128.00

COMMON STOCK USD.1696429307 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PALL CORP

970.000 NHEU Local 54.397800 0.00 14.55 1.02 52,750.301.000000

Base 54.397800 0.00 14.55 1.02 52,750.30

COMMON STOCK USD.01698813102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPAPA JOHN S INTL INC

650.000 NHHZ Local 32.430000 0.00 0.78 0.41 21,078.311.000000

Base 32.430000 0.00 0.78 0.41 21,078.31

COMMON STOCK USD.0169888P106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPAR PHARMACEUTICAL COS INC

3,500.000 NHHZ Local 31.770000 0.00 4.20 2.14 111,188.661.000000

Base 31.770000 0.00 4.20 2.14 111,188.66

COMMON STOCK701081101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPARKER DRILLING CO

740.000 NHHZ Local 5.620000 0.00 0.89 0.08 4,157.831.000000

Base 5.620000 0.00 0.89 0.08 4,157.83

COMMON STOCK USD.5701094104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PARKER HANNIFIN CORP

410.000 NHEU Local 87.543900 0.00 6.15 0.69 35,886.161.000000

Base 87.543900 0.00 6.15 0.69 35,886.16

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHHY Local 86.861600 0.00 4.20 0.47 24,316.581.000000

Base 86.861600 0.00 4.20 0.47 24,316.58
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,710.000 NHHY Local 85.040000 0.00 2.05 2.80 145,413.551.000000

Base 85.040000 0.00 2.05 2.80 145,413.55

701094104 Total

12.40 3.960.002,400.000 Local 205,616.29

Base 0.00 12.40 3.96 205,616.29

COMMON STOCK USD.0170336T104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PATRIOT COAL CORP

200.000 NHHZ Local 25.945000 0.00 3.00 0.10 5,185.901.000000

Base 25.945000 0.00 3.00 0.10 5,185.90

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

10,300.000 NHHZ Local 21.250000 0.00 12.36 4.21 218,858.431.000000

Base 21.250000 0.00 12.36 4.21 218,858.43

70336T104 Total

15.36 4.310.0010,500.000 Local 224,044.33

Base 0.00 15.36 4.31 224,044.33

COMMON STOCK USD.01703395103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPATTERSON COS INC

3,900.000 NHEU Local 31.640000 0.00 4.68 2.37 123,388.951.000000

Base 31.640000 0.00 4.68 2.37 123,388.95

COMMON STOCK USD.01703481101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PATTERSON UTI ENERGY INC

790.000 NHHY Local 31.079000 0.00 11.85 0.48 24,540.081.000000

Base 31.079000 0.00 11.85 0.48 24,540.08

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,150.000 NHHY Local 28.320000 0.00 1.38 0.63 32,565.991.000000

Base 28.320000 0.00 1.38 0.63 32,565.99
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703481101 Total

13.23 1.110.001,940.000 Local 57,106.07

Base 0.00 13.23 1.11 57,106.07

COMMON STOCK USD.01704326107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PAYCHEX INC

1,830.000 NHEU Local 31.766700 0.00 27.45 1.12 58,104.491.000000

Base 31.766700 0.00 27.45 1.12 58,104.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,120.000 NHEU Local 29.990000 0.00 1.34 0.65 33,586.811.000000

Base 29.990000 0.00 1.34 0.65 33,586.81

704326107 Total

28.79 1.770.002,950.000 Local 91,691.30

Base 0.00 28.79 1.77 91,691.30

COMMON STOCK USD.01704549104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PEABODY ENERGY CORP

600.000 NHHY Local 59.702000 0.00 9.00 0.69 35,811.511.000000

Base 59.702000 0.00 9.00 0.69 35,811.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

19,780.000 NHHY Local 57.040000 0.00 23.73 21.67 1,128,205.801.000000

Base 57.040000 0.00 23.73 21.67 1,128,205.80

704549104 Total

32.73 22.360.0020,380.000 Local 1,164,017.31

Base 0.00 32.73 22.36 1,164,017.31

COMMON STOCK NPV704699107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPEAPACK GLADSTONE FINL CORP

1,269.000 NHHZ Local 12.400000 0.00 1.52 0.31 15,733.771.000000

Base 12.400000 0.00 1.52 0.31 15,733.77
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REIT USD.0170509V100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PEBBLEBROOK HOTEL TRUST

200.000 NHHZ Local 21.603800 0.00 3.00 0.09 4,317.671.000000

Base 21.603800 0.00 3.00 0.09 4,317.67

COMMON STOCK USD.01705573103 24 Jun 2011 29 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSPEGASYSTEMS INC

3,800.000 NHIB Local 42.967900 0.00 114.00 3.14 163,160.881.000000

Base 42.967900 0.00 114.00 3.14 163,160.88

COMMON STOCK USD.01707882106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPENN VIRGINIA CORP

300.000 NHHZ Local 14.730000 0.00 0.36 0.09 4,418.551.000000

Base 14.730000 0.00 0.36 0.09 4,418.55

COMMON STOCK708062104 12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL SPENNANTPARK INVESTMENT CORP

0.290 NHHZ Local 8.965517 0.00 0.00 0.00 2.601.000000

Base 8.965517 0.00 0.00 0.00 2.60

COMMON STOCK USD.5708160106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.J.C. PENNEY CO INC

1,400.000 NHHY Local 32.494900 0.00 21.00 0.88 45,470.981.000000

Base 32.494900 0.00 21.00 0.88 45,470.98

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,830.000 NHEU Local 34.240000 0.00 5.79 3.18 165,370.231.000000

Base 34.240000 0.00 5.79 3.18 165,370.23

708160106 Total

26.79 4.060.006,230.000 Local 210,841.21

Base 0.00 26.79 4.06 210,841.21

REIT USD1.709102107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPENN REAL ESTATE INVEST TST

300.000 NHHZ Local 14.620000 0.00 0.36 0.09 4,385.551.000000

Base 14.620000 0.00 0.36 0.09 4,385.55
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REIT USD.0170931T103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPENNYMAC MORTGAGE INVESTMENT

300.000 NHHZ Local 16.250000 0.00 0.36 0.10 4,874.541.000000

Base 16.250000 0.00 0.36 0.10 4,874.54

COMMON STOCK USD.01709600100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPENSON WORLDWIDE INC

2,946.000 NHHZ Local 3.650000 0.00 3.54 0.21 10,749.151.000000

Base 3.650000 0.00 3.54 0.21 10,749.15

COMMON STOCK709631105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PENTAIR INC

1,130.000 NHEU Local 38.978300 0.00 16.95 0.85 44,027.681.000000

Base 38.978300 0.00 16.95 0.85 44,027.68

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,450.000 NHEU Local 38.740000 0.00 7.74 4.80 249,860.461.000000

Base 38.740000 0.00 7.74 4.80 249,860.46

709631105 Total

24.69 5.650.007,580.000 Local 293,888.14

Base 0.00 24.69 5.65 293,888.14

COMMON STOCK USD.01712704105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPEOPLE S UNITED FINANCIAL

5,900.000 NHHY Local 12.860000 0.00 7.08 1.46 75,865.461.000000

Base 12.860000 0.00 7.08 1.46 75,865.46

COMMON STOCK USD1.713278109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPEP BOYS MANNY MOE + JACK

400.000 NHHZ Local 10.780000 0.00 0.48 0.09 4,311.431.000000

Base 10.780000 0.00 0.48 0.09 4,311.43

COMMON STOCK USD.01713291102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PEPCO HOLDINGS INC

1,250.000 NHHY Local 19.542400 0.00 18.75 0.47 24,408.781.000000

Base 19.542400 0.00 18.75 0.47 24,408.78
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COMMON STOCK713448108 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEPSICO INC

16,000.000 NHDJ Local 64.410000 0.00 0.00 0.00 1,030,560.001.000000

Base 64.410000 0.00 0.00 0.00 1,030,560.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,580.000 NHEU Local 65.258800 0.00 125.80 15.77 820,814.131.000000

Base 65.258800 0.00 125.80 15.77 820,814.13

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,250.000 NHEU Local 70.044900 0.00 78.75 7.07 367,649.911.000000

Base 70.044900 0.00 78.75 7.07 367,649.91

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,980.000 NHHY Local 68.938400 0.00 29.70 2.63 136,465.701.000000

Base 68.938400 0.00 29.70 2.63 136,465.70

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

50,450.000 NHHY Local 68.450000 0.00 60.54 66.31 3,453,175.651.000000

Base 68.450000 0.00 60.54 66.31 3,453,175.65

713448108 Total

294.79 91.780.0086,260.000 Local 5,808,665.39

Base 0.00 294.79 91.78 5,808,665.39

COMMON STOCK USD1.714046109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PERKINELMER INC

900.000 NHHY Local 26.542400 0.00 13.50 0.46 23,874.201.000000

Base 26.542400 0.00 13.50 0.46 23,874.20

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,120.000 NHEU Local 25.980000 0.00 3.74 1.56 81,052.301.000000

Base 25.980000 0.00 3.74 1.56 81,052.30
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714046109 Total

17.24 2.020.004,020.000 Local 104,926.50

Base 0.00 17.24 2.02 104,926.50

COMMON STOCK NPV714290103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PERRIGO CO

460.000 NHEU Local 83.957400 0.00 6.90 0.75 38,612.751.000000

Base 83.957400 0.00 6.90 0.75 38,612.75

COMMON STOCK716495106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PETROHAWK ENERGY CORP

1,220.000 NHEU Local 25.453900 0.00 18.30 0.60 31,034.861.000000

Base 25.453900 0.00 18.30 0.60 31,034.86

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,600.000 NHHY Local 23.240000 0.00 3.12 1.17 60,419.711.000000

Base 23.240000 0.00 3.12 1.17 60,419.71

716495106 Total

21.42 1.770.003,820.000 Local 91,454.57

Base 0.00 21.42 1.77 91,454.57

COMMON STOCK USD.01716578109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPETROLEUM DEVELOPMENT CORP

100.000 NHHZ Local 29.670000 0.00 0.12 0.06 2,966.821.000000

Base 29.670000 0.00 0.12 0.06 2,966.82

COMMON STOCK716768106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PETSMART INC

670.000 NHEU Local 45.293100 0.00 10.05 0.59 30,335.741.000000

Base 45.293100 0.00 10.05 0.59 30,335.74

COMMON STOCK USD.05717081103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PFIZER INC

23,300.000 NHHY Local 20.851500 0.00 349.50 9.33 485,481.121.000000

Base 20.851500 0.00 349.50 9.33 485,481.12
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

34,000.000 NHHY Local 20.080000 0.00 40.80 13.11 682,666.091.000000

Base 20.080000 0.00 40.80 13.11 682,666.09

717081103 Total

390.30 22.440.0057,300.000 Local 1,168,147.21

Base 0.00 390.30 22.44 1,168,147.21

COMMON STOCK USD.05717124101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPHARMACEUTICAL PRODUCT DEVEL

800.000 NHEU Local 26.140000 0.00 0.96 0.41 20,910.631.000000

Base 26.140000 0.00 0.96 0.41 20,910.63

COMMON STOCK NPV718172109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PHILIP MORRIS INTERNATIONAL

8,840.000 NHEU Local 69.999900 0.00 132.60 11.89 618,654.631.000000

Base 69.999900 0.00 132.60 11.89 618,654.63

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 69.080500 0.00 12.00 1.07 55,251.331.000000

Base 69.080500 0.00 12.00 1.07 55,251.33

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,050.000 NHDM Local 65.570000 0.00 15.75 1.33 68,831.421.000000

Base 65.570000 0.00 15.75 1.33 68,831.42

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,600.000 NHHY Local 65.100000 0.00 11.52 12.00 624,936.481.000000

Base 65.100000 0.00 11.52 12.00 624,936.48

718172109 Total

171.87 26.290.0020,290.000 Local 1,367,673.86

Base 0.00 171.87 26.29 1,367,673.86
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COMMON STOCK USD.0171902E109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PHOENIX COMPANIES INC

1,670.000 NHHZ Local 2.725100 0.00 25.05 0.09 4,525.781.000000

Base 2.725100 0.00 25.05 0.09 4,525.78

COMMON STOCK USD.01719405102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPHOTRONICS INC

500.000 NHHZ Local 8.070000 0.00 0.60 0.08 4,034.321.000000

Base 8.070000 0.00 0.60 0.08 4,034.32

COMMON STOCK NPV720186105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPIEDMONT NATURAL GAS CO

380.000 NHHZ Local 29.380000 0.00 0.46 0.22 11,163.721.000000

Base 29.380000 0.00 0.46 0.22 11,163.72

REIT USD.01720190206 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PIEDMONT OFFICE REALTY TRU A

1,200.000 NHHY Local 20.365800 0.00 18.00 0.47 24,420.491.000000

Base 20.365800 0.00 18.00 0.47 24,420.49

COMMON STOCK USD.01723443107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPINNACLE AIRLINES CORP

2,680.000 NHHZ Local 4.480000 0.00 3.22 0.24 12,002.941.000000

Base 4.480000 0.00 3.22 0.24 12,002.94

COMMON STOCK USD.1723456109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PINNACLE ENTERTAINMENT INC

320.000 NHHZ Local 13.703800 0.00 4.80 0.09 4,380.331.000000

Base 13.703800 0.00 4.80 0.09 4,380.33

COMMON STOCK USD1.72346Q104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPINNACLE FINANCIAL PARTNERS

270.000 NHHZ Local 15.030000 0.00 0.32 0.08 4,057.701.000000

Base 15.030000 0.00 0.32 0.08 4,057.70

COMMON STOCK NPV723484101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PINNACLE WEST CAPITAL

560.000 NHHY Local 43.765300 0.00 8.40 0.48 24,499.691.000000

Base 43.765300 0.00 8.40 0.48 24,499.69
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COMMON STOCK USD.1723655106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPIONEER DRILLING COMPANY

6,210.000 NHHZ Local 13.480000 0.00 7.45 1.61 83,701.741.000000

Base 13.480000 0.00 7.45 1.61 83,701.74

COMMON STOCK USD.01723787107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PIONEER NATURAL RESOURCES CO

2,128.000 NHDM Local 102.428800 0.00 31.92 4.19 217,932.381.000000

Base 102.428800 0.00 31.92 4.19 217,932.38

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 91.828400 0.00 4.50 0.53 27,543.491.000000

Base 91.828400 0.00 4.50 0.53 27,543.49

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,010.000 NHDM Local 84.766500 0.00 15.15 1.65 85,597.371.000000

Base 84.766500 0.00 15.15 1.65 85,597.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

6,900.000 NHHY Local 84.440000 0.00 8.28 11.19 582,616.531.000000

Base 84.440000 0.00 8.28 11.19 582,616.53

723787107 Total

59.85 17.560.0010,338.000 Local 913,689.77

Base 0.00 59.85 17.56 913,689.77

COMMON STOCK USD.01724078100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PIPER JAFFRAY COS

200.000 NHHZ Local 41.110000 0.00 3.00 0.16 8,218.841.000000

Base 41.110000 0.00 3.00 0.16 8,218.84

COMMON STOCK USD1.724479100 03 Jun 2011 09 Jun 2011 USD/DTC 0.021 HEEVERS &CO. INC.PITNEY BOWES INC

1,050.000 NHHY Local 23.307800 0.00 15.75 0.47 24,456.971.000000

Base 23.307800 0.00 15.75 0.47 24,456.97
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,330.000 NHEU Local 22.120000 0.00 11.19 3.97 206,364.441.000000

Base 22.120000 0.00 11.19 3.97 206,364.44

724479100 Total

26.94 4.440.0010,380.000 Local 230,821.41

Base 0.00 26.94 4.44 230,821.41

COMMON STOCK USD.01726505100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPLAINS EXPLORATION + PRODUCT

700.000 NHHY Local 34.810000 0.00 0.84 0.47 24,365.691.000000

Base 34.810000 0.00 0.84 0.47 24,365.69

REIT USD.01729251108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPLUM CREEK TIMBER CO

2,600.000 NHHY Local 39.200000 0.00 3.12 1.96 101,914.921.000000

Base 39.200000 0.00 3.12 1.96 101,914.92

COMMON STOCK USD.01731572103 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.POLO RALPH LAUREN CORP

319.000 NHEU Local 115.937700 0.00 4.78 0.72 36,978.631.000000

Base 115.937700 0.00 4.78 0.72 36,978.63

COMMON STOCK73172K104 11 May 2011 16 May 2011 USD/DTC 0.04FRIEDMAN BILLINGS + RAMSEYPOLYCOM INC

12,500.000 NHDZ Local 57.485600 0.00 500.00 13.80 718,056.201.000000

Base 57.485600 0.00 500.00 13.80 718,056.20

12 May 2011 17 May 2011 USD/DTC 0.02LIQUIDNETINC

10,400.000 NHDZ Local 56.543300 0.00 208.00 11.30 587,831.021.000000

Base 56.543300 0.00 208.00 11.30 587,831.02

12 May 2011 17 May 2011 USD/DTC 0.04FRIEDMAN BILLINGS + RAMSEY

53,400.000 NHDZ Local 57.863100 0.00 2,136.00 59.33 3,087,694.211.000000

Base 57.863100 0.00 2,136.00 59.33 3,087,694.21
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13 May 2011 18 May 2011 USD/DTC 0.04FRIEDMAN BILLINGS + RAMSEY

18,900.000 NHDZ Local 57.880900 0.00 756.00 21.01 1,093,172.001.000000

Base 57.880900 0.00 756.00 21.01 1,093,172.00

16 May 2011 19 May 2011 USD/DTC 0.04FRIEDMAN BILLINGS + RAMSEY

6,100.000 NHDZ Local 55.181100 0.00 244.00 6.47 336,354.241.000000

Base 55.181100 0.00 244.00 6.47 336,354.24

17 May 2011 20 May 2011 USD/DTC 0.04FRIEDMAN BILLINGS + RAMSEY

30,000.000 NHDZ Local 54.715000 0.00 1,200.00 31.52 1,640,218.481.000000

Base 54.715000 0.00 1,200.00 31.52 1,640,218.48

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHEU Local 56.370000 0.00 7.20 0.52 27,049.881.000000

Base 56.370000 0.00 7.20 0.52 27,049.88

13 Jun 2011 16 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

800.000 NHDU Local 57.436900 0.00 4.00 0.89 45,944.631.000000

Base 57.436900 0.00 4.00 0.89 45,944.63

13 Jun 2011 16 Jun 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

4,000.000 NHDU Local 57.184200 0.00 120.00 4.40 228,612.401.000000

Base 57.184200 0.00 120.00 4.40 228,612.40

14 Jun 2011 17 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,510.000 NHDU Local 58.267000 0.00 7.55 1.69 87,973.931.000000

Base 58.267000 0.00 7.55 1.69 87,973.93

14 Jun 2011 17 Jun 2011 USD/DTC 0.02LIQUIDNETINC

1,690.000 NHDU Local 58.855000 0.00 31.27 1.91 99,431.771.000000

Base 58.855000 0.00 31.27 1.91 99,431.77

24 Jun 2011 29 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,963.000 NHIB Local 60.533200 0.00 19.63 2.29 118,804.751.000000

Base 60.533200 0.00 19.63 2.29 118,804.75
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73172K104 Total

5,233.65 155.130.00141,743.000 Local 8,071,143.51

Base 0.00 5,233.65 155.13 8,071,143.51

COMMON STOCK USD.0173179P106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPOLYONE CORPORATION

510.000 NHHZ Local 14.670000 0.00 0.61 0.15 7,480.941.000000

Base 14.670000 0.00 0.61 0.15 7,480.94

COMMON STOCK USD.0173179V103 17 May 2011 20 May 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSPOLYPORE INTERNATIONAL INC

13,600.000 NHEL Local 65.741900 0.00 272.00 17.17 893,800.671.000000

Base 65.741900 0.00 272.00 17.17 893,800.67

20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLC

9,800.000 NHEL Local 59.656400 0.00 196.00 11.23 584,425.491.000000

Base 59.656400 0.00 196.00 11.23 584,425.49

73179V103 Total

468.00 28.400.0023,400.000 Local 1,478,226.16

Base 0.00 468.00 28.40 1,478,226.16

COMMON STOCK USD6.733174106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCPOPULAR INC

8,750.000 NHHY Local 2.660000 0.00 10.50 0.45 23,264.051.000000

Base 2.660000 0.00 10.50 0.45 23,264.05

COMMON STOCK NPV736233107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPORTER BANCORP INC

540.000 NHHZ Local 5.500000 0.00 0.65 0.06 2,969.291.000000

Base 5.500000 0.00 0.65 0.06 2,969.29

COMMON STOCK NPV736508847 16 May 2011 19 May 2011 USD/DTC 0.04ISI GROUPINCPORTLAND GENERAL ELECTRIC CO

4,500.000 NHHO Local 25.568600 0.00 180.00 2.21 114,876.491.000000

Base 25.568600 0.00 180.00 2.21 114,876.49
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

350.000 NHHZ Local 25.040000 0.00 0.42 0.17 8,763.411.000000

Base 25.040000 0.00 0.42 0.17 8,763.41

736508847 Total

180.42 2.380.004,850.000 Local 123,639.90

Base 0.00 180.42 2.38 123,639.90

REIT USD.01737464107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPOST PROPERTIES INC

200.000 NHHZ Local 39.330000 0.00 0.24 0.16 7,865.601.000000

Base 39.330000 0.00 0.24 0.16 7,865.60

REIT USD1.737630103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPOTLATCH CORP

200.000 NHHZ Local 34.890000 0.00 0.24 0.14 6,977.621.000000

Base 34.890000 0.00 0.24 0.14 6,977.62

COMMON STOCK739363109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPOWERWAVE TECHNOLOGIES INC

24,240.000 NHHZ Local 2.840000 0.00 29.09 1.33 68,811.181.000000

Base 2.840000 0.00 29.09 1.33 68,811.18

COMMON STOCK USD.0174005P104 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRAXAIR INC

11,000.000 NHDJ Local 101.600000 0.00 0.00 0.00 1,117,600.001.000000

Base 101.600000 0.00 0.00 0.00 1,117,600.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,860.000 NHEU Local 101.872100 0.00 98.60 19.29 1,004,341.021.000000

Base 101.872100 0.00 98.60 19.29 1,004,341.02

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,739.000 NHEU Local 103.946600 0.00 26.08 3.48 180,733.581.000000

Base 103.946600 0.00 26.08 3.48 180,733.58
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74005P104 Total

124.68 22.770.0022,599.000 Local 2,302,674.60

Base 0.00 124.68 22.77 2,302,674.60

COMMON STOCK NPV740189105 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.PRECISION CASTPARTS CORP

807.000 NHEU Local 156.622600 0.00 12.10 2.43 126,379.911.000000

Base 156.622600 0.00 12.10 2.43 126,379.91

COMMON STOCK USD.01740585104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PREMIERE GLOBAL SERVICES INC

1,210.000 NHHZ Local 7.534700 0.00 18.15 0.18 9,098.661.000000

Base 7.534700 0.00 18.15 0.18 9,098.66

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

530.000 NHHZ Local 7.630000 0.00 0.64 0.08 4,043.181.000000

Base 7.630000 0.00 0.64 0.08 4,043.18

740585104 Total

18.79 0.260.001,740.000 Local 13,141.84

Base 0.00 18.79 0.26 13,141.84

COMMON STOCK USD.274144T108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.T ROWE PRICE GROUP INC

1,470.000 NHEU Local 61.771600 0.00 22.05 1.75 90,780.451.000000

Base 61.771600 0.00 22.05 1.75 90,780.45

COMMON STOCK741503403 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PRICELINE.COM INC

264.000 NHEU Local 503.993900 0.00 3.96 2.56 133,047.871.000000

Base 503.993900 0.00 3.96 2.56 133,047.87

COMMON STOCK USD.0174153Q102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PRIDE INTERNATIONAL INC

1,990.000 NHEU Local 41.486300 0.00 29.85 1.59 82,526.301.000000

Base 41.486300 0.00 29.85 1.59 82,526.30
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01 Jun 2011 USD/DTCMERGER

12,530.000 NHEU Local 41.384477 0.00 0.00 0.00 518,547.501.000000

Base 41.384477 0.00 0.00 0.00 518,547.50

01 Jun 2011 CANCEL USD/DTCMERGER

-12,530.000 NHEU Local 41.384477 0.00 0.00 0.00 -518,547.501.000000

Base 41.384477 0.00 0.00 0.00 -518,547.50

01 Jun 2011 USD/DTCMERGER

8,040.000 NHHY Local 41.384477 0.00 0.00 0.00 332,731.201.000000

Base 41.384477 0.00 0.00 0.00 332,731.20

01 Jun 2011 CANCEL USD/DTCMERGER

-8,040.000 NHHY Local 41.384477 0.00 0.00 0.00 -332,731.201.000000

Base 41.384477 0.00 0.00 0.00 -332,731.20

16 Jun 2011 16 Jun 2011 USD/DTCMERGER

12,530.000 NHEU Local 41.384477 0.00 0.00 0.00 518,547.501.000000

Base 41.384477 0.00 0.00 0.00 518,547.50

16 Jun 2011 16 Jun 2011 USD/DTCMERGER

8,040.000 NHHY Local 41.384477 0.00 0.00 0.00 332,731.201.000000

Base 41.384477 0.00 0.00 0.00 332,731.20

74153Q102 Total

29.85 1.590.0022,560.000 Local 933,805.00

Base 0.00 29.85 1.59 933,805.00

COMMON STOCK74164F103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPRIMORIS SERVICES CORP

2,120.000 NHHZ Local 12.610000 0.00 2.54 0.52 26,730.141.000000

Base 12.610000 0.00 2.54 0.52 26,730.14
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COMMON STOCK USD.0174251V102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PRINCIPAL FINANCIAL GROUP

810.000 NHHY Local 29.985900 0.00 12.15 0.47 24,275.961.000000

Base 29.985900 0.00 12.15 0.47 24,275.96

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

820.000 NHHY Local 29.010000 0.00 0.98 0.46 23,786.761.000000

Base 29.010000 0.00 0.98 0.46 23,786.76

74251V102 Total

13.13 0.930.001,630.000 Local 48,062.72

Base 0.00 13.13 0.93 48,062.72

COMMON STOCK USD.0174267C106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PROASSURANCE CORP

70.000 NHHZ Local 63.680000 0.00 1.05 0.09 4,456.461.000000

Base 63.680000 0.00 1.05 0.09 4,456.46

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 69.600000 0.00 0.24 0.27 13,919.491.000000

Base 69.600000 0.00 0.24 0.27 13,919.49

74267C106 Total

1.29 0.360.00270.000 Local 18,375.95

Base 0.00 1.29 0.36 18,375.95

COMMON STOCK USD1.742718109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PROCTER + GAMBLE CO/THE

980.000 NHEU Local 65.925300 0.00 14.70 1.25 64,590.841.000000

Base 65.925300 0.00 14.70 1.25 64,590.84

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

7,810.000 NHHY Local 65.516800 0.00 117.15 9.83 511,559.231.000000

Base 65.516800 0.00 117.15 9.83 511,559.23
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

14,770.000 NHHY Local 62.590000 0.00 17.72 17.75 924,418.831.000000

Base 62.590000 0.00 17.72 17.75 924,418.83

742718109 Total

149.57 28.830.0023,560.000 Local 1,500,568.90

Base 0.00 149.57 28.83 1,500,568.90

COMMON STOCK NPV743263105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PROGRESS ENERGY INC

640.000 NHHY Local 46.908900 0.00 9.60 0.58 30,011.521.000000

Base 46.908900 0.00 9.60 0.58 30,011.52

COMMON STOCK USD.01743312100 05 May 2011 10 May 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESPROGRESS SOFTWARE CORP

690.000 NHHO Local 27.853200 0.00 13.80 0.37 19,204.541.000000

Base 27.853200 0.00 13.80 0.37 19,204.54

06 May 2011 11 May 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

5,120.000 NHHO Local 27.815800 0.00 102.40 2.74 142,311.761.000000

Base 27.815800 0.00 102.40 2.74 142,311.76

09 May 2011 12 May 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

13,375.000 NHHO Local 27.733500 0.00 267.50 7.13 370,660.931.000000

Base 27.733500 0.00 267.50 7.13 370,660.93

743312100 Total

383.70 10.240.0019,185.000 Local 532,177.23

Base 0.00 383.70 10.24 532,177.23

COMMON STOCK USD1.743315103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PROGRESSIVE CORP

1,490.000 NHHY Local 21.044700 0.00 22.35 0.61 31,333.641.000000

Base 21.044700 0.00 22.35 0.61 31,333.64
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,890.000 NHHY Local 20.560000 0.00 3.46 1.15 59,413.791.000000

Base 20.560000 0.00 3.46 1.15 59,413.79

743315103 Total

25.81 1.760.004,380.000 Local 90,747.43

Base 0.00 25.81 1.76 90,747.43

REIT USD.0174340W103 24 Jun 2011 24 Jun 2011 USD/DTCSALE OF FRACTIONAL SPROLOGIS INC

0.459 NHDM Local 33.594771 0.00 0.00 0.00 15.421.000000

Base 33.594771 0.00 0.00 0.00 15.42

24 Jun 2011 24 Jun 2011 USD/DTCSALE OF FRACTIONAL S

0.912 NHEU Local 33.596491 0.00 0.00 0.00 30.641.000000

Base 33.596491 0.00 0.00 0.00 30.64

24 Jun 2011 24 Jun 2011 USD/DTCSALE OF FRACTIONAL S

0.808 NHHY Local 33.589108 0.00 0.00 0.00 27.141.000000

Base 33.589108 0.00 0.00 0.00 27.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,284.000 NHEU Local 34.160000 0.00 2.74 1.50 78,017.201.000000

Base 34.160000 0.00 2.74 1.50 78,017.20

74340W103 Total

2.74 1.500.002,286.179 Local 78,090.40

Base 0.00 2.74 1.50 78,090.40

REIT USD.01743410102 03 Jun 2011 USD/DTCMERGER NON CASHPROLOGIS

30,178.000 NHDM Local 16.933994 0.00 0.00 0.00 511,034.081.000000

Base 16.933994 0.00 0.00 0.00 511,034.08
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03 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-30,178.000 NHDM Local 16.933994 0.00 0.00 0.00 -511,034.081.000000

Base 16.933994 0.00 0.00 0.00 -511,034.08

03 Jun 2011 USD/DTCMERGER NON CASH

3,080.000 NHEU Local 13.297811 0.00 0.00 0.00 40,957.261.000000

Base 13.297811 0.00 0.00 0.00 40,957.26

03 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-3,080.000 NHEU Local 13.297811 0.00 0.00 0.00 -40,957.261.000000

Base 13.297811 0.00 0.00 0.00 -40,957.26

03 Jun 2011 USD/DTCMERGER NON CASH

40,470.000 NHHY Local 11.205565 0.00 0.00 0.00 453,489.221.000000

Base 11.205565 0.00 0.00 0.00 453,489.22

03 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-40,470.000 NHHY Local 11.205565 0.00 0.00 0.00 -453,489.221.000000

Base 11.205565 0.00 0.00 0.00 -453,489.22

03 Jun 2011 03 Jun 2011 USD/DTCMERGER NON CASH

30,178.000 NHDM Local 16.933994 0.00 0.00 0.00 511,034.081.000000

Base 16.933994 0.00 0.00 0.00 511,034.08

03 Jun 2011 03 Jun 2011 USD/DTCMERGER NON CASH

3,080.000 NHEU Local 13.297811 0.00 0.00 0.00 40,957.261.000000

Base 13.297811 0.00 0.00 0.00 40,957.26

03 Jun 2011 03 Jun 2011 USD/DTCMERGER NON CASH

40,470.000 NHHY Local 11.205565 0.00 0.00 0.00 453,489.221.000000

Base 11.205565 0.00 0.00 0.00 453,489.22

743410102 Total

0.00 0.000.0073,728.000 Local 1,005,480.56

Base 0.00 0.00 0.00 1,005,480.56
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COMMON STOCK74348T102 06 Apr 2011 06 Apr 2011 USD/DTCSALE OF FRACTIONAL SPROSPECT CAPITAL CORP

0.568 NHHZ Local 15.052816 0.00 0.00 0.00 8.551.000000

Base 15.052816 0.00 0.00 0.00 8.55

05 May 2011 05 May 2011 USD/DTCSALE OF FRACTIONAL S

0.060 NHHZ Local 73.833333 0.00 0.00 0.00 4.431.000000

Base 73.833333 0.00 0.00 0.00 4.43

26 May 2011 26 May 2011 USD/DTCSHARE ADJUSTMENT

0.486 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

09 Jun 2011 09 Jun 2011 USD/DTCSALE OF FRACTIONAL S

0.747 NHHZ Local 9.317269 0.00 0.00 0.00 6.961.000000

Base 9.317269 0.00 0.00 0.00 6.96

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

600.000 NHHZ Local 10.100000 0.00 0.72 0.12 6,059.161.000000

Base 10.100000 0.00 0.72 0.12 6,059.16

74348T102 Total

0.72 0.120.00601.861 Local 6,079.10

Base 0.00 0.72 0.12 6,079.10

COMMON STOCK USD1.743606105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PROSPERITY BANCSHARES INC

100.000 NHHZ Local 43.700000 0.00 1.50 0.09 4,368.411.000000

Base 43.700000 0.00 1.50 0.09 4,368.41

07 Apr 2011 12 Apr 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,060.000 NHHO Local 44.130300 0.00 42.40 0.90 46,734.821.000000

Base 44.130300 0.00 42.40 0.90 46,734.82
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

170.000 NHHZ Local 42.440000 0.00 0.20 0.14 7,214.461.000000

Base 42.440000 0.00 0.20 0.14 7,214.46

743606105 Total

44.10 1.130.001,330.000 Local 58,317.69

Base 0.00 44.10 1.13 58,317.69

COMMON STOCK USD.0174386T105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPROVIDENT FINANCIAL SERVICES

400.000 NHHZ Local 13.800000 0.00 0.48 0.11 5,519.411.000000

Base 13.800000 0.00 0.48 0.11 5,519.41

COMMON STOCK USD.01744028101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETPROVIDENT NEW YORK BANCORP

500.000 NHHZ Local 8.340000 0.00 0.60 0.09 4,169.311.000000

Base 8.340000 0.00 0.60 0.09 4,169.31

COMMON STOCK USD.01744320102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PRUDENTIAL FINANCIAL INC

1,340.000 NHHY Local 61.283400 0.00 20.10 1.58 82,098.081.000000

Base 61.283400 0.00 20.10 1.58 82,098.08

COMMON STOCK NPV744573106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PUBLIC SERVICE ENTERPRISE GP

1,100.000 NHHY Local 32.599500 0.00 16.50 0.69 35,842.261.000000

Base 32.599500 0.00 16.50 0.69 35,842.26

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,400.000 NHHY Local 31.080000 0.00 1.68 0.84 43,509.481.000000

Base 31.080000 0.00 1.68 0.84 43,509.48

744573106 Total

18.18 1.530.002,500.000 Local 79,351.74

Base 0.00 18.18 1.53 79,351.74
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REIT USD.174460D109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.PUBLIC STORAGE

718.000 NHEU Local 115.075400 0.00 10.77 1.59 82,611.781.000000

Base 115.075400 0.00 10.77 1.59 82,611.78

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

214.000 NHHY Local 115.020500 0.00 3.21 0.48 24,610.701.000000

Base 115.020500 0.00 3.21 0.48 24,610.70

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

339.000 NHHY Local 110.730000 0.00 0.40 0.73 37,536.341.000000

Base 110.730000 0.00 0.40 0.73 37,536.34

74460D109 Total

14.38 2.800.001,271.000 Local 144,758.82

Base 0.00 14.38 2.80 144,758.82

LP74499R954 29 Apr 2011 29 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONSTEEL PARTNERS II LP

274,783.970 NHHG Local 1.000000 0.00 0.00 0.00 274,783.971.000000

Base 1.000000 0.00 0.00 0.00 274,783.97

REAL ESTATE745785998 01 Jan 2011 01 Jan 2011 USD/BOSSHARE ADJUSTMENTINROADS CAPITAL PARTNERS LP

6,372,972.020 NHEL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK747277101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCQLOGIC CORP

1,710.000 NHEU Local 15.460000 0.00 2.05 0.51 26,434.041.000000

Base 15.460000 0.00 2.05 0.51 26,434.04

COMMON STOCK74733T105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQLIK TECHNOLOGIES INC

450.000 NHHZ Local 33.390000 0.00 0.54 0.29 15,024.671.000000

Base 33.390000 0.00 0.54 0.29 15,024.67
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COMMON STOCK USD.0174733V100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.QEP RESOURCES INC

600.000 NHHY Local 41.622700 0.00 9.00 0.48 24,964.141.000000

Base 41.622700 0.00 9.00 0.48 24,964.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,000.000 NHHY Local 40.520000 0.00 12.00 7.78 405,180.221.000000

Base 40.520000 0.00 12.00 7.78 405,180.22

74733V100 Total

21.00 8.260.0010,600.000 Local 430,144.36

Base 0.00 21.00 8.26 430,144.36

COMMON STOCK747525103 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUALCOMM INC

9,000.000 NHDJ Local 54.830000 0.00 0.00 0.00 493,470.001.000000

Base 54.830000 0.00 0.00 0.00 493,470.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,940.000 NHEU Local 54.590300 0.00 29.40 3.09 160,462.991.000000

Base 54.590300 0.00 29.40 3.09 160,462.99

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

9,300.000 NHEU Local 57.159700 0.00 139.50 10.21 531,435.501.000000

Base 57.159700 0.00 139.50 10.21 531,435.50

747525103 Total

168.90 13.300.0021,240.000 Local 1,185,368.49

Base 0.00 168.90 13.30 1,185,368.49

COMMON STOCK74762E102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCQUANTA SERVICES INC

1,210.000 NHHY Local 19.460000 0.00 1.45 0.46 23,544.691.000000

Base 19.460000 0.00 1.45 0.46 23,544.69
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COMMON STOCK USD.0174834L100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.QUEST DIAGNOSTICS INC

630.000 NHEU Local 56.886700 0.00 9.45 0.69 35,828.481.000000

Base 56.886700 0.00 9.45 0.69 35,828.48

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

450.000 NHHY Local 58.220700 0.00 6.75 0.51 26,192.061.000000

Base 58.220700 0.00 6.75 0.51 26,192.06

74834L100 Total

16.20 1.200.001,080.000 Local 62,020.54

Base 0.00 16.20 1.20 62,020.54

COMMON STOCK NPV74835Y101 28 Apr 2011 03 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCQUESTCOR PHARMACEUTICALS

5,120.000 NHHO Local 20.522400 0.00 153.60 2.02 104,919.071.000000

Base 20.522400 0.00 153.60 2.02 104,919.07

02 May 2011 05 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,050.000 NHHO Local 20.425700 0.00 61.50 0.81 41,810.381.000000

Base 20.425700 0.00 61.50 0.81 41,810.38

03 May 2011 06 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,720.000 NHHO Local 20.105800 0.00 81.60 1.06 54,605.121.000000

Base 20.105800 0.00 81.60 1.06 54,605.12

25 May 2011 31 May 2011 USD/DTC 0.04BNY CONVERGEX LJR

4,260.000 NHHO Local 21.802400 0.00 170.40 1.79 92,706.031.000000

Base 21.802400 0.00 170.40 1.79 92,706.03

15 Jun 2011 20 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,560.000 NHHO Local 24.037700 0.00 226.80 3.49 181,494.721.000000

Base 24.037700 0.00 226.80 3.49 181,494.72
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74835Y101 Total

693.90 9.170.0021,710.000 Local 475,535.32

Base 0.00 693.90 9.17 475,535.32

COMMON STOCK USD.0174838C106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETQUIKSILVER INC

900.000 NHHZ Local 4.550000 0.00 1.08 0.08 4,093.841.000000

Base 4.550000 0.00 1.08 0.08 4,093.84

COMMON STOCK USD.01749121109 01 Apr 2011 01 Apr 2011 USD/DTCMERGER NON CASHQWEST COMMUNICATIONS INTL

94,267.000 NHDM Local 3.723793 0.00 0.00 0.00 351,030.881.000000

Base 3.723793 0.00 0.00 0.00 351,030.88

01 Apr 2011 01 Apr 2011 USD/DTCMERGER NON CASH

131,650.000 NHHY Local 4.123208 0.00 0.00 0.00 542,820.361.000000

Base 4.123208 0.00 0.00 0.00 542,820.36

749121109 Total

0.00 0.000.00225,917.000 Local 893,851.24

Base 0.00 0.00 0.00 893,851.24

COMMON STOCK USD.01749388104 22 Apr 2011 22 Apr 2011 USD/DTCTENDER OFFERRC2 CORP

2,840.000 NHHZ Local 27.900000 0.00 0.00 0.00 79,236.001.000000

Base 27.900000 0.00 0.00 0.00 79,236.00

COMMON STOCK USD1.749607107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.RLI CORP

80.000 NHHZ Local 58.370000 0.00 1.20 0.09 4,668.311.000000

Base 58.370000 0.00 1.20 0.09 4,668.31

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

120.000 NHHZ Local 60.220000 0.00 0.14 0.14 7,226.121.000000

Base 60.220000 0.00 0.14 0.14 7,226.12
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749607107 Total

1.34 0.230.00200.000 Local 11,894.43

Base 0.00 1.34 0.23 11,894.43

COMMON STOCK USD.01749685103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.RPM INTERNATIONAL INC

1,070.000 NHHY Local 22.577600 0.00 16.05 0.47 24,141.511.000000

Base 22.577600 0.00 16.05 0.47 24,141.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,800.000 NHEU Local 22.320000 0.00 4.56 1.63 84,809.811.000000

Base 22.320000 0.00 4.56 1.63 84,809.81

749685103 Total

20.61 2.100.004,870.000 Local 108,951.32

Base 0.00 20.61 2.10 108,951.32

COMMON STOCK NPV74972L102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.RSC HOLDINGS INC

300.000 NHHZ Local 14.436700 0.00 4.50 0.09 4,326.421.000000

Base 14.436700 0.00 4.50 0.09 4,326.42

COMMON STOCK USD.0174973W107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRTI INTERNATIONAL METALS INC

200.000 NHHZ Local 35.040000 0.00 0.24 0.14 7,007.621.000000

Base 35.040000 0.00 0.24 0.14 7,007.62

COMMON STOCK750086100 06 Apr 2011 11 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCRACKSPACE HOSTING INC

1,239.000 NHIB Local 41.996400 0.00 12.39 1.00 52,020.151.000000

Base 41.996400 0.00 12.39 1.00 52,020.15

COMMON STOCK750236101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRADIAN GROUP INC

1,000.000 NHHZ Local 3.920000 0.00 1.20 0.08 3,918.721.000000

Base 3.920000 0.00 1.20 0.08 3,918.72
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COMMON STOCK75040P405 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRADIO ONE INC  CL D

4,180.000 NHHZ Local 1.860000 0.00 5.02 0.15 7,769.631.000000

Base 1.860000 0.00 5.02 0.15 7,769.63

COMMON STOCK USD1.750438103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.RADIOSHACK CORP

1,700.000 NHHY Local 14.140200 0.00 25.50 0.47 24,012.371.000000

Base 14.140200 0.00 25.50 0.47 24,012.37

COMMON STOCK USD.01750753402 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRAILAMERICA INC

400.000 NHHZ Local 13.880000 0.00 0.48 0.11 5,551.411.000000

Base 13.880000 0.00 0.48 0.11 5,551.41

COMMON STOCK750917106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRAMBUS INC

5,900.000 NHEU Local 14.210000 0.00 7.08 1.61 83,830.311.000000

Base 14.210000 0.00 7.08 1.61 83,830.31

COMMON STOCK USD.01751028101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRALCORP HOLDINGS INC

280.000 NHHY Local 86.500000 0.00 0.33 0.47 24,219.201.000000

Base 86.500000 0.00 0.33 0.47 24,219.20

COMMON STOCK USD.0175281A109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.RANGE RESOURCES CORP

910.000 NHEU Local 55.002100 0.00 13.65 0.97 50,037.291.000000

Base 55.002100 0.00 13.65 0.97 50,037.29

REIT NPV754907103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRAYONIER INC

4,270.000 NHHY Local 63.010000 0.00 5.12 5.17 269,042.411.000000

Base 63.010000 0.00 5.12 5.17 269,042.41

COMMON STOCK USD.01755111507 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.RAYTHEON COMPANY

1,490.000 NHHY Local 48.886200 0.00 22.35 1.40 72,816.691.000000

Base 48.886200 0.00 22.35 1.40 72,816.69
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

930.000 NHHY Local 48.863600 0.00 13.95 0.88 45,428.321.000000

Base 48.863600 0.00 13.95 0.88 45,428.32

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,240.000 NHHY Local 47.930000 0.00 1.48 1.15 59,430.571.000000

Base 47.930000 0.00 1.48 1.15 59,430.57

755111507 Total

37.78 3.430.003,660.000 Local 177,675.58

Base 0.00 37.78 3.43 177,675.58

COMMON STOCK75604L105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETREALD INC

1,120.000 NHHZ Local 24.610000 0.00 1.34 0.53 27,561.331.000000

Base 24.610000 0.00 1.34 0.53 27,561.33

COMMON STOCK75606N109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETREALPAGE INC

480.000 NHHZ Local 24.920000 0.00 0.58 0.23 11,960.791.000000

Base 24.920000 0.00 0.58 0.23 11,960.79

REIT USD1.756109104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCREALTY INCOME CORP

700.000 NHHY Local 33.090000 0.00 0.84 0.45 23,161.711.000000

Base 33.090000 0.00 0.84 0.45 23,161.71

COMMON STOCK756577102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.RED HAT INC

1,070.000 NHEU Local 43.287200 0.00 16.05 0.89 46,300.361.000000

Base 43.287200 0.00 16.05 0.89 46,300.36

COMMON STOCK75689M101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRED ROBIN GOURMET BURGERS

2,070.000 NHHZ Local 34.710000 0.00 2.48 1.38 71,845.841.000000

Base 34.710000 0.00 2.48 1.38 71,845.84
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756995924 29 Apr 2011 29 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONREALTY ASSOCIATES FUND V

1,380,227.400 NHEJ Local 1.000000 0.00 0.00 0.00 1,380,227.401.000000

Base 1.000000 0.00 0.00 0.00 1,380,227.40

REIT USD.01758075402 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.REDWOOD TRUST INC

300.000 NHHZ Local 15.800000 0.00 4.50 0.10 4,735.401.000000

Base 15.800000 0.00 4.50 0.10 4,735.40

19 May 2011 24 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

14,020.000 NHDU Local 15.202200 0.00 280.40 4.10 212,850.341.000000

Base 15.202200 0.00 280.40 4.10 212,850.34

19 May 2011 24 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

15,580.000 NHDU Local 15.220200 0.00 77.90 4.56 237,048.261.000000

Base 15.220200 0.00 77.90 4.56 237,048.26

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

400.000 NHHZ Local 15.030000 0.00 0.48 0.12 6,011.401.000000

Base 15.030000 0.00 0.48 0.12 6,011.40

758075402 Total

363.28 8.880.0030,300.000 Local 460,645.40

Base 0.00 363.28 8.88 460,645.40

COMMON STOCK USD.01758750103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCREGAL BELOIT CORP

2,030.000 NHEU Local 63.570000 0.00 2.43 2.48 129,042.191.000000

Base 63.570000 0.00 2.43 2.48 129,042.19

COMMON STOCK758766109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCREGAL ENTERTAINMENT GROUP A

2,010.000 NHHY Local 11.780000 0.00 2.41 0.46 23,674.931.000000

Base 11.780000 0.00 2.41 0.46 23,674.93
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COMMON STOCK75886F107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.REGENERON PHARMACEUTICALS

400.000 NHEU Local 58.552500 0.00 6.00 0.45 23,414.551.000000

Base 58.552500 0.00 6.00 0.45 23,414.55

COMMON STOCK USD.05758932107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETREGIS CORP

400.000 NHHZ Local 14.490000 0.00 0.48 0.12 5,795.401.000000

Base 14.490000 0.00 0.48 0.12 5,795.40

COMMON STOCK USD.01759148109 01 Jun 2011 01 Jun 2011 USD/DTCMERGERREHABCARE GROUP INC

2,930.000 NHHZ Local 37.624279 0.00 0.00 0.00 110,239.141.000000

Base 37.624279 0.00 0.00 0.00 110,239.14

COMMON STOCK USD.017591EP100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.REGIONS FINANCIAL CORP

3,770.000 NHHY Local 6.501100 0.00 56.55 0.48 24,452.121.000000

Base 6.501100 0.00 56.55 0.48 24,452.12

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,900.000 NHHY Local 5.940000 0.00 4.68 0.45 23,160.871.000000

Base 5.940000 0.00 4.68 0.45 23,160.87

7591EP100 Total

61.23 0.930.007,670.000 Local 47,612.99

Base 0.00 61.23 0.93 47,612.99

COMMON STOCK USD.01759351604 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCREINSURANCE GROUP OF AMERICA

400.000 NHHY Local 59.900000 0.00 0.48 0.47 23,959.051.000000

Base 59.900000 0.00 0.48 0.47 23,959.05

COMMON STOCK NPV759509102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCRELIANCE STEEL + ALUMINUM

500.000 NHHY Local 48.070000 0.00 0.60 0.47 24,033.931.000000

Base 48.070000 0.00 0.60 0.47 24,033.93
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COMMON STOCK USD5.75970E107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRENASANT CORP

280.000 NHHZ Local 14.450000 0.00 0.34 0.08 4,045.581.000000

Base 14.450000 0.00 0.34 0.08 4,045.58

LP75999T911 01 Jan 2011 01 Jan 2011 USD/BOSSHARE ADJUSTMENTRELIANT EQUITY PARTNERS

9,990,602.430 NHEL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.0176009N100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRENT A CENTER INC

600.000 NHHZ Local 29.220000 0.00 0.72 0.34 17,530.941.000000

Base 29.220000 0.00 0.72 0.34 17,530.94

COMMON STOCK USD.01760759100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.REPUBLIC SERVICES INC

790.000 NHHY Local 30.729500 0.00 11.85 0.47 24,263.991.000000

Base 30.729500 0.00 11.85 0.47 24,263.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,800.000 NHEU Local 30.490000 0.00 6.96 3.40 176,831.641.000000

Base 30.490000 0.00 6.96 3.40 176,831.64

760759100 Total

18.81 3.870.006,590.000 Local 201,095.63

Base 0.00 18.81 3.87 201,095.63

COMMON STOCK761152107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.RESMED INC

860.000 NHEU Local 31.776000 0.00 12.90 0.53 27,313.931.000000

Base 31.776000 0.00 12.90 0.53 27,313.93

FUND LP 104076115L998 20 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE LTD

1,499,598.000 NHEL Local 1.000000 0.00 0.00 0.00 1,499,598.001.000000

Base 1.000000 0.00 0.00 0.00 1,499,598.00
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20 Apr 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-1,499,598.000 NHEL Local 1.000000 0.00 0.00 0.00 -1,499,598.001.000000

Base 1.000000 0.00 0.00 0.00 -1,499,598.00

20 Apr 2011 20 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,394,981.000 NHEL Local 1.000000 0.00 0.00 0.00 1,394,981.001.000000

Base 1.000000 0.00 0.00 0.00 1,394,981.00

03 Jun 2011 03 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

538,429.000 NHEL Local 1.000000 0.00 0.00 0.00 538,429.001.000000

Base 1.000000 0.00 0.00 0.00 538,429.00

76115L998 Total

0.00 0.000.001,933,410.000 Local 1,933,410.00

Base 0.00 0.00 0.00 1,933,410.00

COMMON STOCK76116A108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRESOLUTE ENERGY CORP

5,460.000 NHHZ Local 15.390000 0.00 6.55 1.62 84,021.231.000000

Base 15.390000 0.00 6.55 1.62 84,021.23

REIT USD.000176131N101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRETAIL OPPORTUNITY INVESTMEN

400.000 NHHZ Local 10.620000 0.00 0.48 0.09 4,247.431.000000

Base 10.620000 0.00 0.48 0.09 4,247.43

COMMON STOCK761565100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETREX ENERGY CORP

3,200.000 NHHZ Local 9.930000 0.00 3.84 0.62 31,771.541.000000

Base 9.930000 0.00 3.84 0.62 31,771.54

COMMON STOCK761713106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.REYNOLDS AMERICAN INC

700.000 NHHY Local 38.562000 0.00 10.50 0.52 26,982.381.000000

Base 38.562000 0.00 10.50 0.52 26,982.38
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,300.000 NHHY Local 37.060000 0.00 9.96 5.91 307,582.131.000000

Base 37.060000 0.00 9.96 5.91 307,582.13

761713106 Total

20.46 6.430.009,000.000 Local 334,564.51

Base 0.00 20.46 6.43 334,564.51

COMMON STOCK766582100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRIGNET INC

540.000 NHHZ Local 17.400000 0.00 0.65 0.19 9,395.161.000000

Base 17.400000 0.00 0.65 0.19 9,395.16

COMMON STOCK USD1.767754104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.RITE AID CORP

4,160.000 NHHZ Local 1.056400 0.00 62.40 0.09 4,332.131.000000

Base 1.056400 0.00 62.40 0.09 4,332.13

COMMON STOCK NPV770196103 01 Apr 2011 06 Apr 2011 USD/DTC 0.04BARCLAYS CAPITAL LEROBBINS + MYERS INC

540.000 NHHO Local 45.285800 0.00 21.60 0.47 24,432.261.000000

Base 45.285800 0.00 21.60 0.47 24,432.26

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 42.330000 0.00 1.50 0.09 4,231.411.000000

Base 42.330000 0.00 1.50 0.09 4,231.41

23 Jun 2011 28 Jun 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,390.000 NHHO Local 47.770800 0.00 95.60 2.20 114,074.411.000000

Base 47.770800 0.00 95.60 2.20 114,074.41

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

80.000 NHHZ Local 49.040000 0.00 0.10 0.08 3,923.021.000000

Base 49.040000 0.00 0.10 0.08 3,923.02
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770196103 Total

118.80 2.840.003,110.000 Local 146,661.10

Base 0.00 118.80 2.84 146,661.10

COMMON STOCK770323103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ROBERT HALF INTL INC

850.000 NHEU Local 27.531200 0.00 12.75 0.45 23,388.321.000000

Base 27.531200 0.00 12.75 0.45 23,388.32

LP77199P947 01 Jun 2011 01 Jun 2011 USD/BOSSTOCK DISTRIBUTIONRLJ LODGING FUND II

27,155,169.000 NHEJ Local 0.695647 0.00 0.00 0.00 18,890,429.001.000000

Base 0.695647 0.00 0.00 0.00 18,890,429.00

COMMON STOCK USD.01772739207 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ROCK TENN COMPANY  CL A

60.000 NHHZ Local 69.000000 0.00 0.90 0.08 4,139.021.000000

Base 69.000000 0.00 0.90 0.08 4,139.02

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,620.000 NHHZ Local 64.230000 0.00 4.34 4.47 232,503.791.000000

Base 64.230000 0.00 4.34 4.47 232,503.79

772739207 Total

5.24 4.550.003,680.000 Local 236,642.81

Base 0.00 5.24 4.55 236,642.81

COMMON STOCK USD1.773903109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ROCKWELL AUTOMATION INC

810.000 NHEU Local 82.872300 0.00 12.15 1.29 67,113.121.000000

Base 82.872300 0.00 12.15 1.29 67,113.12

LIQUIDATING FUND77399B938 28 Apr 2011 28 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTROCK CREEK GROUP

5,940,106.200 NHFV Local 1.000000 0.00 0.00 0.00 5,940,106.201.000000

Base 1.000000 0.00 0.00 0.00 5,940,106.20
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COMMON STOCK USD.01774341101 26 May 2011 01 Jun 2011 USD/DTC 0.04BNY CONVERGEX LJRROCKWELL COLLINS INC

20,780.000 NHDG Local 60.132700 0.00 727.30 24.00 1,248,806.211.000000

Base 60.132700 0.00 727.30 24.00 1,248,806.21

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHEU Local 60.186400 0.00 7.05 0.55 28,280.011.000000

Base 60.186400 0.00 7.05 0.55 28,280.01

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,660.000 NHHY Local 60.190000 0.00 6.79 6.55 340,662.061.000000

Base 60.190000 0.00 6.79 6.55 340,662.06

774341101 Total

741.14 31.100.0026,910.000 Local 1,617,748.28

Base 0.00 741.14 31.10 1,617,748.28

COMMON STOCK USD.01774415103 17 May 2011 20 May 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSROCKWOOD HOLDINGS INC

16,816.000 NHEL Local 49.771500 0.00 336.32 16.07 836,605.151.000000

Base 49.771500 0.00 336.32 16.07 836,605.15

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,930.000 NHHZ Local 51.810000 0.00 2.32 1.92 99,989.061.000000

Base 51.810000 0.00 2.32 1.92 99,989.06

774415103 Total

338.64 17.990.0018,746.000 Local 936,594.21

Base 0.00 338.64 17.99 936,594.21

COMMON STOCK77487R100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRODMAN + RENSHAW CAPITAL GRP

380.000 NHHZ Local 1.410000 0.00 0.46 0.02 535.321.000000

Base 1.410000 0.00 0.46 0.02 535.32
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COMMON STOCK USD.01775043102 05 May 2011 10 May 2011 USD/DTC 0.02LIQUIDNETINCROFIN SINAR TECHNOLOGIES INC

980.000 NHDU Local 39.166000 0.00 17.05 0.74 38,364.891.000000

Base 39.166000 0.00 17.05 0.74 38,364.89

05 May 2011 10 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,070.000 NHDU Local 38.675000 0.00 25.35 3.77 196,053.131.000000

Base 38.675000 0.00 25.35 3.77 196,053.13

06 May 2011 11 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,336.000 NHDU Local 38.201200 0.00 6.68 0.98 51,029.141.000000

Base 38.201200 0.00 6.68 0.98 51,029.14

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

140.000 NHHZ Local 31.580000 0.00 0.17 0.09 4,420.941.000000

Base 31.580000 0.00 0.17 0.09 4,420.94

27 Jun 2011 30 Jun 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

20,337.000 NHDU Local 32.206700 0.00 406.74 12.58 654,568.341.000000

Base 32.206700 0.00 406.74 12.58 654,568.34

775043102 Total

455.99 18.160.0027,863.000 Local 944,436.44

Base 0.00 455.99 18.16 944,436.44

COMMON STOCK USD1.775133101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETROGERS CORP

90.000 NHHZ Local 45.000000 0.00 0.11 0.08 4,049.811.000000

Base 45.000000 0.00 0.11 0.08 4,049.81

COMMON STOCK USD.01776696106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ROPER INDUSTRIES INC

530.000 NHEU Local 81.923600 0.00 7.95 0.84 43,410.721.000000

Base 81.923600 0.00 7.95 0.84 43,410.72
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COMMON STOCK777779307 06 Apr 2011 11 Apr 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCROSETTA RESOURCES INC

2,960.000 NHDY Local 48.179600 0.00 88.80 2.74 142,520.081.000000

Base 48.179600 0.00 88.80 2.74 142,520.08

06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 47.394400 0.00 1.50 0.10 4,737.841.000000

Base 47.394400 0.00 1.50 0.10 4,737.84

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,840.000 NHHZ Local 46.140000 0.00 3.41 2.52 131,031.671.000000

Base 46.140000 0.00 3.41 2.52 131,031.67

777779307 Total

93.71 5.360.005,900.000 Local 278,289.59

Base 0.00 93.71 5.36 278,289.59

COMMON STOCK USD.01778296103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ROSS STORES INC

700.000 NHEU Local 81.805700 0.00 10.50 1.10 57,252.391.000000

Base 81.805700 0.00 10.50 1.10 57,252.39

COMMON STOCK779376102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ROVI CORP

610.000 NHEU Local 57.425900 0.00 9.15 0.68 35,019.971.000000

Base 57.425900 0.00 9.15 0.68 35,019.97

COMMON STOCK779382100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ROWAN COMPANIES INC

1,030.000 NHEU Local 39.990800 0.00 15.45 0.80 41,174.271.000000

Base 39.990800 0.00 15.45 0.80 41,174.27

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

820.000 NHHY Local 35.920000 0.00 0.98 0.57 29,452.851.000000

Base 35.920000 0.00 0.98 0.57 29,452.85
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779382100 Total

16.43 1.370.001,850.000 Local 70,627.12

Base 0.00 16.43 1.37 70,627.12

COMMON STOCK USD.01780287108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCROYAL GOLD INC

3,340.000 NHHY Local 57.200000 0.00 4.00 3.67 191,040.331.000000

Base 57.200000 0.00 4.00 3.67 191,040.33

COMMON STOCK USD.01781182100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.RUBY TUESDAY INC

330.000 NHHZ Local 13.253000 0.00 4.95 0.09 4,368.451.000000

Base 13.253000 0.00 4.95 0.09 4,368.45

COMMON STOCK NPV781258108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.RUDDICK CORP

110.000 NHHZ Local 39.670000 0.00 1.65 0.09 4,361.961.000000

Base 39.670000 0.00 1.65 0.09 4,361.96

COMMON STOCK USD.01781846209 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETRUSH ENTERPRISES INC CL A

200.000 NHHZ Local 18.350000 0.00 0.24 0.08 3,669.681.000000

Base 18.350000 0.00 0.24 0.08 3,669.68

COMMON STOCK USD.01783332109 17 May 2011 20 May 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSRUTH S HOSPITALITY GROUP INC

8,439.000 NHEL Local 4.996100 0.00 168.78 0.81 41,992.501.000000

Base 4.996100 0.00 168.78 0.81 41,992.50

COMMON STOCK USD.5783549108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.RYDER SYSTEM INC

500.000 NHHY Local 52.586000 0.00 7.50 0.51 26,284.991.000000

Base 52.586000 0.00 7.50 0.51 26,284.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,630.000 NHEU Local 52.750000 0.00 1.95 1.66 85,978.891.000000

Base 52.750000 0.00 1.95 1.66 85,978.89
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783549108 Total

9.45 2.170.002,130.000 Local 112,263.88

Base 0.00 9.45 2.17 112,263.88

COMMON STOCK USD.0178388J106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SBA COMMUNICATIONS CORP CL A

660.000 NHEU Local 39.260300 0.00 9.90 0.50 25,901.401.000000

Base 39.260300 0.00 9.90 0.50 25,901.40

COMMON STOCK78390X101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SAIC INC

1,630.000 NHEU Local 17.234800 0.00 24.45 0.54 28,067.731.000000

Base 17.234800 0.00 24.45 0.54 28,067.73

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,960.000 NHEU Local 16.550000 0.00 13.15 3.49 181,371.361.000000

Base 16.550000 0.00 13.15 3.49 181,371.36

78390X101 Total

37.60 4.030.0012,590.000 Local 209,439.09

Base 0.00 37.60 4.03 209,439.09

COMMON STOCK USD2.578401V102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSCBT FINANCIAL CORP

150.000 NHHZ Local 27.810000 0.00 0.18 0.09 4,171.231.000000

Base 27.810000 0.00 0.18 0.09 4,171.23

COMMON STOCK USD.01784117103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSEI INVESTMENTS COMPANY

900.000 NHEU Local 21.340000 0.00 1.08 0.37 19,204.551.000000

Base 21.340000 0.00 1.08 0.37 19,204.55

COMMON STOCK USD.01784153108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SFN GROUP INC

300.000 NHHZ Local 15.020000 0.00 4.50 0.09 4,501.411.000000

Base 15.020000 0.00 4.50 0.09 4,501.41
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REIT USD.0178440X101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSL GREEN REALTY CORP

300.000 NHHY Local 81.960000 0.00 0.36 0.48 24,587.161.000000

Base 81.960000 0.00 0.36 0.48 24,587.16

COMMON STOCK USD.278442P106 11 Apr 2011 14 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETSSLM CORP

38,666.000 NHEZ Local 15.163400 0.00 1,546.64 11.26 584,750.121.000000

Base 15.163400 0.00 1,546.64 11.26 584,750.12

12 Apr 2011 15 Apr 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

38,666.000 NHEZ Local 14.810000 0.00 1,546.64 11.00 571,085.821.000000

Base 14.810000 0.00 1,546.64 11.00 571,085.82

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 16.502700 0.00 22.50 0.48 24,731.071.000000

Base 16.502700 0.00 22.50 0.48 24,731.07

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,400.000 NHHY Local 16.660000 0.00 1.68 0.45 23,321.871.000000

Base 16.660000 0.00 1.68 0.45 23,321.87

78442P106 Total

3,117.46 23.190.0080,232.000 Local 1,203,888.88

Base 0.00 3,117.46 23.19 1,203,888.88

COMMON STOCK USD.0178454L100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SM ENERGY CO

400.000 NHHY Local 69.660500 0.00 6.00 0.54 27,857.661.000000

Base 69.660500 0.00 6.00 0.54 27,857.66

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHHY Local 65.380000 0.00 0.60 0.63 32,688.771.000000

Base 65.380000 0.00 0.60 0.63 32,688.77
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78454L100 Total

6.60 1.170.00900.000 Local 60,546.43

Base 0.00 6.60 1.17 60,546.43

COMMON STOCK USD10.784635104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SPX CORP

380.000 NHEU Local 79.066800 0.00 5.70 0.58 30,039.101.000000

Base 79.066800 0.00 5.70 0.58 30,039.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

430.000 NHHY Local 79.240000 0.00 0.51 0.66 34,072.031.000000

Base 79.240000 0.00 0.51 0.66 34,072.03

784635104 Total

6.21 1.240.00810.000 Local 64,111.13

Base 0.00 6.21 1.24 64,111.13

COMMON STOCK USD.0178463B101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETS1 CORPORATION

1,200.000 NHHZ Local 7.540000 0.00 1.44 0.18 9,046.381.000000

Base 7.540000 0.00 1.44 0.18 9,046.38

COMMON STOCK78486Q101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SVB FINANCIAL GROUP

80.000 NHHZ Local 58.010000 0.00 1.20 0.09 4,639.511.000000

Base 58.010000 0.00 1.20 0.09 4,639.51

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

1,400.000 NHHZ Local 57.300000 0.00 1.68 1.55 80,216.771.000000

Base 57.300000 0.00 1.68 1.55 80,216.77

78486Q101 Total

2.88 1.640.001,480.000 Local 84,856.28

Base 0.00 2.88 1.64 84,856.28
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REIT USD.0178573L106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSABRA HEALTH CARE REIT INC

1,100.000 NHHZ Local 16.110000 0.00 1.32 0.35 17,719.331.000000

Base 16.110000 0.00 1.32 0.35 17,719.33

COMMON STOCK USD.0178648T100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSAFETY INSURANCE GROUP INC

100.000 NHHZ Local 41.240000 0.00 0.12 0.08 4,123.801.000000

Base 41.240000 0.00 0.12 0.08 4,123.80

COMMON STOCK USD.01786514208 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SAFEWAY INC

2,360.000 NHHY Local 22.386800 0.00 35.40 1.02 52,796.431.000000

Base 22.386800 0.00 35.40 1.02 52,796.43

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,020.000 NHHY Local 22.550000 0.00 2.42 0.88 45,547.701.000000

Base 22.550000 0.00 2.42 0.88 45,547.70

786514208 Total

37.82 1.900.004,380.000 Local 98,344.13

Base 0.00 37.82 1.90 98,344.13

COMMON STOCK NPV790148100 24 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCST JOE CO/THE

5,200.000 NHEU Local 19.800000 0.00 6.24 1.98 102,951.781.000000

Base 19.800000 0.00 6.24 1.98 102,951.78

24 Jun 2011 CANCEL USD/DTCJEFFERIES+ COMPANY INC

-5,200.000 NHEU Local 19.800000 0.00 -6.24 -1.98 -102,951.781.000000

Base 19.800000 0.00 -6.24 -1.98 -102,951.78

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,200.000 NHEU Local 19.800000 0.00 6.24 1.98 102,951.781.000000

Base 19.800000 0.00 6.24 1.98 102,951.78
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790148100 Total

6.24 1.980.005,200.000 Local 102,951.78

Base 0.00 6.24 1.98 102,951.78

COMMON STOCK USD.1790849103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ST JUDE MEDICAL INC

1,870.000 NHEU Local 49.798700 0.00 28.05 1.79 93,093.731.000000

Base 49.798700 0.00 28.05 1.79 93,093.73

COMMON STOCK USD.179377W108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSAKS INC

3,400.000 NHHZ Local 10.970000 0.00 4.08 0.72 37,293.201.000000

Base 10.970000 0.00 4.08 0.72 37,293.20

COMMON STOCK79466L302 16 May 2011 19 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SALESFORCE.COM INC

614.000 NHDM Local 128.856900 0.00 9.21 1.52 79,107.411.000000

Base 128.856900 0.00 9.21 1.52 79,107.41

26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

651.000 NHEU Local 152.082000 0.00 9.76 1.91 98,993.711.000000

Base 152.082000 0.00 9.76 1.91 98,993.71

79466L302 Total

18.97 3.430.001,265.000 Local 178,101.12

Base 0.00 18.97 3.43 178,101.12

COMMON STOCK USD.0179546E104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSALLY BEAUTY HOLDINGS INC

1,280.000 NHHZ Local 16.850000 0.00 1.54 0.42 21,566.041.000000

Base 16.850000 0.00 1.54 0.42 21,566.04

COMMON STOCK80004C101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SANDISK CORP

1,310.000 NHEU Local 45.465000 0.00 19.65 1.15 59,538.351.000000

Base 45.465000 0.00 19.65 1.15 59,538.35
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

13,160.000 NHEU Local 38.940000 0.00 15.79 9.84 512,424.771.000000

Base 38.940000 0.00 15.79 9.84 512,424.77

80004C101 Total

35.44 10.990.0014,470.000 Local 571,963.12

Base 0.00 35.44 10.99 571,963.12

COMMON STOCK80007P307 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SANDRIDGE ENERGY INC

2,200.000 NHHY Local 11.224800 0.00 33.00 0.48 24,661.081.000000

Base 11.224800 0.00 33.00 0.48 24,661.08

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

10,610.000 NHHY Local 10.370000 0.00 12.73 2.12 110,010.851.000000

Base 10.370000 0.00 12.73 2.12 110,010.85

80007P307 Total

45.73 2.600.0012,810.000 Local 134,671.93

Base 0.00 45.73 2.60 134,671.93

COMMON STOCK USD1.800363103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSANDY SPRING BANCORP INC

230.000 NHHZ Local 17.500000 0.00 0.28 0.08 4,024.641.000000

Base 17.500000 0.00 0.28 0.08 4,024.64

COMMON STOCK USD.01800422107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETJOHN B. SANFILIPPO + SON INC

1,140.000 NHHZ Local 8.130000 0.00 1.37 0.18 9,266.651.000000

Base 8.130000 0.00 1.37 0.18 9,266.65

EXP31DEC2080105N113 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.SANOFI AVENTIS RTS

12,773.000 NHEU Local 2.450300 0.00 191.59 0.61 31,105.481.000000

Base 2.450300 0.00 191.59 0.61 31,105.48
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26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,840.000 NHHY Local 2.439300 0.00 72.60 0.23 11,733.381.000000

Base 2.439300 0.00 72.60 0.23 11,733.38

80105N113 Total

264.19 0.840.0017,613.000 Local 42,838.86

Base 0.00 264.19 0.84 42,838.86

COMMON STOCK USD.01803111103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SARA LEE CORP

3,280.000 NHEU Local 19.351700 0.00 49.20 1.22 63,423.161.000000

Base 19.351700 0.00 49.20 1.22 63,423.16

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,030.000 NHHY Local 18.911400 0.00 30.45 0.74 38,358.951.000000

Base 18.911400 0.00 30.45 0.74 38,358.95

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,850.000 NHDM Local 18.664800 0.00 57.75 1.38 71,800.351.000000

Base 18.664800 0.00 57.75 1.38 71,800.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,310.000 NHHY Local 18.600000 0.00 6.37 1.90 98,757.731.000000

Base 18.600000 0.00 6.37 1.90 98,757.73

803111103 Total

143.77 5.240.0014,470.000 Local 272,340.19

Base 0.00 143.77 5.24 272,340.19

LP804200913 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTSAUGET BUSINESS PARK

3,338,295.720 NHER Local 1.000000 0.00 0.00 0.00 3,338,295.721.000000

Base 1.000000 0.00 0.00 0.00 3,338,295.72
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REIT USD.01804395101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSAUL CENTERS INC

300.000 NHHZ Local 38.320000 0.00 0.36 0.23 11,495.411.000000

Base 38.320000 0.00 0.36 0.23 11,495.41

GDR80585Y100 24 Jun 2011 28 Jun 2011 USD/EUR1 CUSIP CHANGE NON CASHSBERBANK UNSPON GDR REG S

128,900.000 NHHJ Local 12.132479 0.00 0.00 0.00 1,563,876.641.000000

Base 12.132479 0.00 0.00 0.00 1,563,876.64

COMMON STOCK NPV80589M102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSCANA CORP

600.000 NHHY Local 38.660000 0.00 0.72 0.45 23,194.831.000000

Base 38.660000 0.00 0.72 0.45 23,194.83

COMMON STOCK NPV806037107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SCANSOURCE INC

120.000 NHHZ Local 37.590000 0.00 1.80 0.09 4,508.911.000000

Base 37.590000 0.00 1.80 0.09 4,508.91

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

590.000 NHHZ Local 36.240000 0.00 0.71 0.42 21,380.471.000000

Base 36.240000 0.00 0.71 0.42 21,380.47

806037107 Total

2.51 0.510.00710.000 Local 25,889.38

Base 0.00 2.51 0.51 25,889.38

COMMON STOCK USD.01806407102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HENRY SCHEIN INC

520.000 NHEU Local 70.332300 0.00 7.80 0.71 36,564.291.000000

Base 70.332300 0.00 7.80 0.71 36,564.29

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,380.000 NHEU Local 69.520000 0.00 2.85 3.18 165,451.571.000000

Base 69.520000 0.00 2.85 3.18 165,451.57
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806407102 Total

10.65 3.890.002,900.000 Local 202,015.86

Base 0.00 10.65 3.89 202,015.86

COMMON STOCK USD1.806882106 18 Apr 2011 21 Apr 2011 USD/DTC 0.04BARCLAYS CAPITAL LESCHNITZER STEEL INDS INC A

1,090.000 NHHO Local 58.571600 0.00 43.60 1.23 63,798.211.000000

Base 58.571600 0.00 43.60 1.23 63,798.21

16 May 2011 19 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,310.000 NHHO Local 55.662700 0.00 212.40 5.68 295,350.861.000000

Base 55.662700 0.00 212.40 5.68 295,350.86

17 May 2011 20 May 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,050.000 NHHO Local 54.834700 0.00 162.00 4.27 221,914.271.000000

Base 54.834700 0.00 162.00 4.27 221,914.27

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 57.413500 0.00 6.00 0.45 22,958.951.000000

Base 57.413500 0.00 6.00 0.45 22,958.95

806882106 Total

424.00 11.630.0010,850.000 Local 604,022.29

Base 0.00 424.00 11.63 604,022.29

COMMON STOCK USD1.808194104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSCHULMAN (A.) INC

290.000 NHHZ Local 24.500000 0.00 0.35 0.14 7,104.511.000000

Base 24.500000 0.00 0.35 0.14 7,104.51

COMMON STOCK USD.01808513105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SCHWAB (CHARLES) CORP

5,610.000 NHEU Local 17.223800 0.00 84.15 1.86 96,539.511.000000

Base 17.223800 0.00 84.15 1.86 96,539.51
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COMMON STOCK USD.0180874P109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSCIENTIFIC GAMES CORP A

820.000 NHHZ Local 9.700000 0.00 0.98 0.16 7,952.861.000000

Base 9.700000 0.00 0.98 0.16 7,952.86

COMMON STOCK USD.01810186106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSCOTTS MIRACLE GRO CO CL A

600.000 NHEU Local 51.520000 0.00 0.72 0.60 30,910.681.000000

Base 51.520000 0.00 0.72 0.60 30,910.68

COMMON STOCK USD.01811065101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SCRIPPS NETWORKS INTER CL A

500.000 NHEU Local 49.507400 0.00 7.50 0.48 24,745.721.000000

Base 49.507400 0.00 7.50 0.48 24,745.72

COMMON STOCK USD1.811543107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SEABOARD CORP

2.000 NHHZ Local 2,447.500000 0.00 0.03 0.10 4,894.871.000000

Base 2,447.500000 0.00 0.03 0.10 4,894.87

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2.000 NHHZ Local 2,303.000000 0.00 0.00 0.09 4,605.911.000000

Base 2,303.000000 0.00 0.00 0.09 4,605.91

811543107 Total

0.03 0.190.004.000 Local 9,500.78

Base 0.00 0.03 0.19 9,500.78

COMMON STOCK USD.01811656107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSEABRIGHT HOLDINGS INC

440.000 NHHZ Local 9.510000 0.00 0.53 0.09 4,183.781.000000

Base 9.510000 0.00 0.53 0.09 4,183.78

COMMON STOCK USD.01811699107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSEACHANGE INTERNATIONAL INC

390.000 NHHZ Local 10.590000 0.00 0.47 0.08 4,129.551.000000

Base 10.590000 0.00 0.47 0.08 4,129.55
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COMMON STOCK USD.181211K100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SEALED AIR CORP

1,100.000 NHHY Local 22.379800 0.00 16.50 0.48 24,600.801.000000

Base 22.379800 0.00 16.50 0.48 24,600.80

COMMON STOCK USD.01812350106 03 Jun 2011 09 Jun 2011 USD/DTC 0.021 HEEVERS &CO. INC.SEARS HOLDINGS CORP

400.000 NHHY Local 67.307500 0.00 6.00 0.52 26,916.481.000000

Base 67.307500 0.00 6.00 0.52 26,916.48

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

300.000 NHHY Local 69.510000 0.00 0.36 0.41 20,852.231.000000

Base 69.510000 0.00 0.36 0.41 20,852.23

812350106 Total

6.36 0.930.00700.000 Local 47,768.71

Base 0.00 6.36 0.93 47,768.71

COMMON STOCK USD.0181616X103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSELECT COMFORT CORPORATION

200.000 NHHZ Local 17.040000 0.00 0.24 0.07 3,407.691.000000

Base 17.040000 0.00 0.24 0.07 3,407.69

COMMON STOCK81619Q105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSELECT MEDICAL HOLDINGS CORP

2,490.000 NHHZ Local 8.960000 0.00 2.99 0.43 22,306.981.000000

Base 8.960000 0.00 2.99 0.43 22,306.98

COMMON STOCK USD2.816300107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSELECTIVE INSURANCE GROUP

270.000 NHHZ Local 15.850000 0.00 0.32 0.09 4,279.091.000000

Base 15.850000 0.00 0.32 0.09 4,279.09

COMMON STOCK NPV816851109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SEMPRA ENERGY

600.000 NHHY Local 53.399700 0.00 9.00 0.62 32,030.201.000000

Base 53.399700 0.00 9.00 0.62 32,030.20
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,200.000 NHHY Local 51.910000 0.00 1.44 1.20 62,289.361.000000

Base 51.910000 0.00 1.44 1.20 62,289.36

816851109 Total

10.44 1.820.001,800.000 Local 94,319.56

Base 0.00 10.44 1.82 94,319.56

REIT USD.0181721M109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSENIOR HOUSING PROP TRUST

1,000.000 NHHY Local 23.480000 0.00 1.20 0.46 23,478.341.000000

Base 23.480000 0.00 1.20 0.46 23,478.34

COMMON STOCK USD.181725T100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SENSIENT TECHNOLOGIES CORP

120.000 NHHZ Local 37.060000 0.00 1.80 0.09 4,445.311.000000

Base 37.060000 0.00 1.80 0.09 4,445.31

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

130.000 NHHZ Local 36.350000 0.00 0.16 0.10 4,725.241.000000

Base 36.350000 0.00 0.16 0.10 4,725.24

81725T100 Total

1.96 0.190.00250.000 Local 9,170.55

Base 0.00 1.96 0.19 9,170.55

COMMON STOCK USD1.817565104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SERVICE CORP INTERNATIONAL

2,200.000 NHHY Local 11.188800 0.00 33.00 0.48 24,581.881.000000

Base 11.188800 0.00 33.00 0.48 24,581.88

COMMON STOCK NPV820280105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SHAW GROUP INC

670.000 NHEU Local 36.356000 0.00 10.05 0.47 24,348.001.000000

Base 36.356000 0.00 10.05 0.47 24,348.00
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

820.000 NHHY Local 34.581900 0.00 12.30 0.55 28,344.311.000000

Base 34.581900 0.00 12.30 0.55 28,344.31

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,780.000 NHEU Local 31.780000 0.00 3.33 1.70 88,343.371.000000

Base 31.780000 0.00 3.33 1.70 88,343.37

820280105 Total

25.68 2.720.004,270.000 Local 141,035.68

Base 0.00 25.68 2.72 141,035.68

COMMON STOCK NPV82312B106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSHENANDOAH TELECOMMUNICATION

310.000 NHHZ Local 16.810000 0.00 0.37 0.11 5,210.621.000000

Base 16.810000 0.00 0.37 0.11 5,210.62

COMMON STOCK USD1.824348106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SHERWIN WILLIAMS CO/THE

320.000 NHEU Local 83.550000 0.00 4.80 0.52 26,730.681.000000

Base 83.550000 0.00 4.80 0.52 26,730.68

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,680.000 NHHY Local 84.130000 0.00 3.21 4.33 225,460.861.000000

Base 84.130000 0.00 3.21 4.33 225,460.86

824348106 Total

8.01 4.850.003,000.000 Local 252,191.54

Base 0.00 8.01 4.85 252,191.54

COMMON STOCK USD1.826552101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SIGMA ALDRICH

640.000 NHEU Local 69.229700 0.00 9.60 0.86 44,296.551.000000

Base 69.229700 0.00 9.60 0.86 44,296.55



Prepared by State StreetPage 1427

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

810.000 NHHY Local 68.760000 0.00 0.97 1.07 55,693.561.000000

Base 68.760000 0.00 0.97 1.07 55,693.56

826552101 Total

10.57 1.930.001,450.000 Local 99,990.11

Base 0.00 10.57 1.93 99,990.11

COMMON STOCK NPV826565103 09 Jun 2011 14 Jun 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INCSIGMA DESIGNS INC

3,900.000 NHDX Local 8.150500 0.00 78.00 0.62 31,708.331.000000

Base 8.150500 0.00 78.00 0.62 31,708.33

10 Jun 2011 15 Jun 2011 USD/DTC 0.02INSTINET

1,238.000 NHDX Local 7.941500 0.00 24.76 0.19 9,806.631.000000

Base 7.941500 0.00 24.76 0.19 9,806.63

10 Jun 2011 15 Jun 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

31,812.000 NHDX Local 7.800000 0.00 954.36 4.77 247,174.471.000000

Base 7.800000 0.00 954.36 4.77 247,174.47

826565103 Total

1,057.12 5.580.0036,950.000 Local 288,689.43

Base 0.00 1,057.12 5.58 288,689.43

COMMON STOCK USD.0182669G104 07 Apr 2011 12 Apr 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCSIGNATURE BANK

990.000 NHHO Local 56.625200 0.00 39.60 1.08 56,018.271.000000

Base 56.625200 0.00 39.60 1.08 56,018.27

COMMON STOCK826919102 27 Jun 2011 30 Jun 2011 USD/DTC 0.02BNY CONVERGEXSILICON LABORATORIES INC

9,545.000 NHIB Local 38.871700 0.00 190.90 7.13 370,832.351.000000

Base 38.871700 0.00 190.90 7.13 370,832.35
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28 Jun 2011 OPEN USD/DTC 0.02BNY CONVERGEX

3,094.000 NHIB Local 39.278800 0.00 61.88 2.34 121,464.391.000000

Base 39.278800 0.00 61.88 2.34 121,464.39

826919102 Total

252.78 9.470.0012,639.000 Local 492,296.74

Base 0.00 252.78 9.47 492,296.74

COMMON STOCK USD.01827048109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SILGAN HOLDINGS INC

390.000 NHHZ Local 38.268000 0.00 5.85 0.29 14,918.381.000000

Base 38.268000 0.00 5.85 0.29 14,918.38

13 Apr 2011 18 Apr 2011 USD/DTC 0.03PULSE TRADING LLC

22,400.000 NHDY Local 43.542200 0.00 672.00 18.73 974,654.551.000000

Base 43.542200 0.00 672.00 18.73 974,654.55

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,550.000 NHHZ Local 40.060000 0.00 4.26 2.74 142,206.001.000000

Base 40.060000 0.00 4.26 2.74 142,206.00

827048109 Total

682.11 21.760.0026,340.000 Local 1,131,778.93

Base 0.00 682.11 21.76 1,131,778.93

COMMON STOCK82706L108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSILICON GRAPHICS INTERNATION

4,120.000 NHHZ Local 15.390000 0.00 4.94 1.22 63,400.641.000000

Base 15.390000 0.00 4.94 1.22 63,400.64

COMMON STOCK USD.01828730200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSIMMONS FIRST NATL CORP CL A

170.000 NHHZ Local 24.400000 0.00 0.20 0.08 4,147.721.000000

Base 24.400000 0.00 0.20 0.08 4,147.72
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REIT USD.0001828806109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SIMON PROPERTY GROUP INC

1,148.000 NHEU Local 115.381000 0.00 17.22 2.55 132,437.621.000000

Base 115.381000 0.00 17.22 2.55 132,437.62

03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

215.000 NHHY Local 115.266000 0.00 3.22 0.48 24,778.491.000000

Base 115.266000 0.00 3.22 0.48 24,778.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,818.000 NHHY Local 112.440000 0.00 3.38 6.09 316,846.451.000000

Base 112.440000 0.00 3.38 6.09 316,846.45

828806109 Total

23.82 9.120.004,181.000 Local 474,062.56

Base 0.00 23.82 9.12 474,062.56

COMMON STOCK82967N108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SIRIUS XM RADIO INC

22,030.000 NHEU Local 2.334000 0.00 330.45 0.99 51,086.581.000000

Base 2.334000 0.00 330.45 0.99 51,086.58

COMMON STOCK83066R107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSKILLED HEALTHCARE GROU CL A

430.000 NHHZ Local 9.260000 0.00 0.52 0.08 3,981.201.000000

Base 9.260000 0.00 0.52 0.08 3,981.20

COMMON STOCK NPV830879102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSKYWEST INC

820.000 NHHZ Local 14.860000 0.00 0.98 0.24 12,183.981.000000

Base 14.860000 0.00 0.98 0.24 12,183.98

COMMON STOCK83169Y108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSMART BALANCE INC

790.000 NHHZ Local 5.160000 0.00 0.95 0.08 4,075.371.000000

Base 5.160000 0.00 0.95 0.08 4,075.37
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COMMON STOCK NPV832696405 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.JM SMUCKER CO/THE

310.000 NHHY Local 78.429600 0.00 4.65 0.47 24,308.061.000000

Base 78.429600 0.00 4.65 0.47 24,308.06

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHHY Local 74.900000 0.00 0.60 0.72 37,448.681.000000

Base 74.900000 0.00 0.60 0.72 37,448.68

832696405 Total

5.25 1.190.00810.000 Local 61,756.74

Base 0.00 5.25 1.19 61,756.74

COMMON STOCK USD1.833034101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSNAP ON INC

1,000.000 NHHY Local 60.060000 0.00 1.20 1.16 60,057.641.000000

Base 60.060000 0.00 1.20 1.16 60,057.64

COMMON STOCK USD.0183413U100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SOLAR CAPITAL LTD

200.000 NHHZ Local 24.335000 0.00 3.00 0.10 4,863.901.000000

Base 24.335000 0.00 3.00 0.10 4,863.90

12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.039 NHHZ Local 21.794871 0.00 0.00 0.00 0.851.000000

Base 21.794871 0.00 0.00 0.00 0.85

83413U100 Total

3.00 0.100.00200.039 Local 4,864.75

Base 0.00 3.00 0.10 4,864.75

COMMON STOCK USD.0183421A104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SOLERA HOLDINGS INC

390.000 NHEU Local 57.946400 0.00 5.85 0.44 22,592.811.000000

Base 57.946400 0.00 5.85 0.44 22,592.81



Prepared by State StreetPage 1431

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK838518108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SOUTH JERSEY INDUSTRIES

80.000 NHHZ Local 57.570000 0.00 1.20 0.09 4,604.311.000000

Base 57.570000 0.00 1.20 0.09 4,604.31

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

100.000 NHHZ Local 52.040000 0.00 0.12 0.10 5,203.781.000000

Base 52.040000 0.00 0.12 0.10 5,203.78

838518108 Total

1.32 0.190.00180.000 Local 9,808.09

Base 0.00 1.32 0.19 9,808.09

COMMON STOCK USD5.842587107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SOUTHERN CO

2,500.000 NHHY Local 39.476000 0.00 37.50 1.90 98,650.601.000000

Base 39.476000 0.00 37.50 1.90 98,650.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

610.000 NHHY Local 39.430000 0.00 0.73 0.47 24,051.101.000000

Base 39.430000 0.00 0.73 0.47 24,051.10

842587107 Total

38.23 2.370.003,110.000 Local 122,701.70

Base 0.00 38.23 2.37 122,701.70

COMMON STOCK USD.0184265V105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SOUTHERN COPPER CORP

960.000 NHEU Local 35.625000 0.00 14.40 0.66 34,184.941.000000

Base 35.625000 0.00 14.40 0.66 34,184.94

COMMON STOCK USD1.844030106 01 Apr 2011 06 Apr 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLCSOUTHERN UNION CO

800.000 NHDF Local 29.014900 0.00 5.60 0.45 23,205.871.000000

Base 29.014900 0.00 5.60 0.45 23,205.87



Prepared by State StreetPage 1432

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

01 Apr 2011 06 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,200.000 NHDF Local 29.045000 0.00 16.50 1.23 63,881.271.000000

Base 29.045000 0.00 16.50 1.23 63,881.27

04 Apr 2011 07 Apr 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

200.000 NHDF Local 29.067400 0.00 1.40 0.12 5,811.961.000000

Base 29.067400 0.00 1.40 0.12 5,811.96

05 Apr 2011 08 Apr 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

700.000 NHDF Local 28.824800 0.00 4.90 0.39 20,172.071.000000

Base 28.824800 0.00 4.90 0.39 20,172.07

06 Apr 2011 11 Apr 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

700.000 NHDF Local 28.588000 0.00 4.90 0.39 20,006.311.000000

Base 28.588000 0.00 4.90 0.39 20,006.31

08 Apr 2011 13 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 28.516600 0.00 1.00 0.11 5,702.211.000000

Base 28.516600 0.00 1.00 0.11 5,702.21

11 Apr 2011 14 Apr 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

200.000 NHDF Local 28.330100 0.00 1.40 0.11 5,664.511.000000

Base 28.330100 0.00 1.40 0.11 5,664.51

13 Apr 2011 18 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

600.000 NHDF Local 27.590600 0.00 3.00 0.32 16,551.041.000000

Base 27.590600 0.00 3.00 0.32 16,551.04

14 Apr 2011 19 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,900.000 NHDF Local 27.601900 0.00 9.50 1.01 52,433.101.000000

Base 27.601900 0.00 9.50 1.01 52,433.10

15 Apr 2011 20 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,000.000 NHDF Local 27.826700 0.00 15.00 1.60 83,463.501.000000

Base 27.826700 0.00 15.00 1.60 83,463.50
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18 Apr 2011 21 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 27.406400 0.00 4.00 0.42 21,920.701.000000

Base 27.406400 0.00 4.00 0.42 21,920.70

19 Apr 2011 25 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 27.396100 0.00 2.00 0.21 10,956.231.000000

Base 27.396100 0.00 2.00 0.21 10,956.23

20 Apr 2011 26 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,200.000 NHDF Local 28.668100 0.00 24.00 1.77 91,712.151.000000

Base 28.668100 0.00 24.00 1.77 91,712.15

20 Apr 2011 26 Apr 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,800.000 NHDF Local 28.684800 0.00 19.00 2.09 108,981.151.000000

Base 28.684800 0.00 19.00 2.09 108,981.15

21 Apr 2011 27 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,000.000 NHDF Local 28.771200 0.00 15.00 1.11 57,526.291.000000

Base 28.771200 0.00 15.00 1.11 57,526.29

25 Apr 2011 28 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,600.000 NHDF Local 28.671900 0.00 19.50 1.44 74,526.001.000000

Base 28.671900 0.00 19.50 1.44 74,526.00

26 Apr 2011 29 Apr 2011 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

600.000 NHDF Local 29.023600 0.00 6.00 0.34 17,407.821.000000

Base 29.023600 0.00 6.00 0.34 17,407.82

26 Apr 2011 29 Apr 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

200.000 NHDF Local 29.020000 0.00 2.32 0.12 5,801.561.000000

Base 29.020000 0.00 2.32 0.12 5,801.56

26 Apr 2011 29 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 28.982900 0.00 10.50 0.78 40,564.781.000000

Base 28.982900 0.00 10.50 0.78 40,564.78
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26 Apr 2011 29 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,200.000 NHDF Local 28.973900 0.00 22.40 1.79 92,692.291.000000

Base 28.973900 0.00 22.40 1.79 92,692.29

26 Apr 2011 29 Apr 2011 USD/DTC 0.02LIQUIDNETINC

3,600.000 NHDF Local 29.030600 0.00 54.00 2.01 104,454.151.000000

Base 29.030600 0.00 54.00 2.01 104,454.15

27 Apr 2011 02 May 2011 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

200.000 NHDF Local 28.935000 0.00 2.00 0.12 5,784.881.000000

Base 28.935000 0.00 2.00 0.12 5,784.88

27 Apr 2011 02 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,600.000 NHDF Local 29.014500 0.00 19.50 1.45 75,416.751.000000

Base 29.014500 0.00 19.50 1.45 75,416.75

27 Apr 2011 02 May 2011 USD/DTC 0.02LIQUIDNETINC

3,300.000 NHDF Local 28.995000 0.00 49.50 1.84 95,632.161.000000

Base 28.995000 0.00 49.50 1.84 95,632.16

27 Apr 2011 02 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHDF Local 28.935000 0.00 1.40 0.12 5,785.481.000000

Base 28.935000 0.00 1.40 0.12 5,785.48

28 Apr 2011 03 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,100.000 NHDF Local 29.427200 0.00 15.50 1.75 91,207.071.000000

Base 29.427200 0.00 15.50 1.75 91,207.07

28 Apr 2011 03 May 2011 USD/DTC 0.02LIQUIDNETINC

4,400.000 NHDF Local 29.307500 0.00 66.00 2.48 128,884.521.000000

Base 29.307500 0.00 66.00 2.48 128,884.52

29 Apr 2011 04 May 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,500.000 NHDF Local 29.805000 0.00 7.50 0.86 44,699.141.000000

Base 29.805000 0.00 7.50 0.86 44,699.14
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02 May 2011 05 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

200.000 NHDF Local 29.817200 0.00 1.50 0.12 5,961.821.000000

Base 29.817200 0.00 1.50 0.12 5,961.82

05 May 2011 10 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHDF Local 28.178600 0.00 14.00 1.09 56,342.111.000000

Base 28.178600 0.00 14.00 1.09 56,342.11

06 May 2011 11 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,900.000 NHDF Local 28.478200 0.00 13.30 1.04 54,094.241.000000

Base 28.478200 0.00 13.30 1.04 54,094.24

06 May 2011 11 May 2011 USD/DTC 0.01PIPELINE TRADING SYSTEMS LLC

1,100.000 NHDF Local 28.445000 0.00 11.00 0.61 31,277.891.000000

Base 28.445000 0.00 11.00 0.61 31,277.89

09 May 2011 12 May 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,200.000 NHDF Local 28.983400 0.00 24.00 1.79 92,721.091.000000

Base 28.983400 0.00 24.00 1.79 92,721.09

10 May 2011 13 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHDF Local 29.001600 0.00 4.20 0.34 17,396.421.000000

Base 29.001600 0.00 4.20 0.34 17,396.42

18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

4,740.000 NHDU Local 28.020800 0.00 142.20 2.56 132,673.831.000000

Base 28.020800 0.00 142.20 2.56 132,673.83

844030106 Total

613.52 33.980.0061,340.000 Local 1,761,312.36

Base 0.00 613.52 33.98 1,761,312.36
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COMMON STOCK84470P109 17 May 2011 17 May 2011 USD/DTCSALE OF FRACTIONAL SSOUTHSIDE BANCSHARES INC

0.600 NHHZ Local 20.100000 0.00 0.00 0.00 12.061.000000

Base 20.100000 0.00 0.00 0.00 12.06

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

220.000 NHHZ Local 19.290000 0.00 0.26 0.09 4,243.451.000000

Base 19.290000 0.00 0.26 0.09 4,243.45

84470P109 Total

0.26 0.090.00220.600 Local 4,255.51

Base 0.00 0.26 0.09 4,255.51

COMMON STOCK USD1.844741108 05 May 2011 10 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SOUTHWEST AIRLINES CO

6,063.000 NHHZ Local 11.892000 0.00 90.95 1.39 72,008.861.000000

Base 11.892000 0.00 90.95 1.39 72,008.86

06 May 2011 06 May 2011 USD/DTCSALE OF FRACTIONAL S

0.690 NHHZ Local 11.217391 0.00 0.00 0.00 7.741.000000

Base 11.217391 0.00 0.00 0.00 7.74

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHEU Local 11.750000 0.00 27.00 0.41 21,122.591.000000

Base 11.750000 0.00 27.00 0.41 21,122.59

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,130.000 NHHY Local 11.496100 0.00 31.95 0.48 24,454.261.000000

Base 11.496100 0.00 31.95 0.48 24,454.26

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,330.000 NHHY Local 11.360000 0.00 5.19 0.95 49,182.661.000000

Base 11.360000 0.00 5.19 0.95 49,182.66
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844741108 Total

155.09 3.230.0014,323.690 Local 166,776.11

Base 0.00 155.09 3.23 166,776.11

COMMON STOCK USD1.844895102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWEST GAS CORP

110.000 NHHZ Local 39.740000 0.00 1.65 0.09 4,369.661.000000

Base 39.740000 0.00 1.65 0.09 4,369.66

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

150.000 NHHZ Local 37.470000 0.00 0.18 0.11 5,620.211.000000

Base 37.470000 0.00 0.18 0.11 5,620.21

844895102 Total

1.83 0.200.00260.000 Local 9,989.87

Base 0.00 1.83 0.20 9,989.87

COMMON STOCK USD.01845467109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWESTERN ENERGY CO

1,960.000 NHEU Local 42.982900 0.00 29.40 1.62 84,215.461.000000

Base 42.982900 0.00 29.40 1.62 84,215.46

REIT USD.0184610H108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSOVRAN SELF STORAGE INC

100.000 NHHZ Local 39.510000 0.00 0.12 0.08 3,950.801.000000

Base 39.510000 0.00 0.12 0.08 3,950.80

COMMON STOCK NPV846822104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSPARTAN STORES INC

220.000 NHHZ Local 18.690000 0.00 0.26 0.08 4,111.461.000000

Base 18.690000 0.00 0.26 0.08 4,111.46

COMMON STOCK847560109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SPECTRA ENERGY CORP

1,400.000 NHHY Local 27.068700 0.00 21.00 0.73 37,874.451.000000

Base 27.068700 0.00 21.00 0.73 37,874.45
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,700.000 NHHY Local 26.450000 0.00 2.04 0.87 44,962.091.000000

Base 26.450000 0.00 2.04 0.87 44,962.09

847560109 Total

23.04 1.600.003,100.000 Local 82,836.54

Base 0.00 23.04 1.60 82,836.54

COMMON STOCK NPV847615101 02 Jun 2011 02 Jun 2011 USD/DTCMERGERSPECTRUM CONTROL INC

1,140.000 NHHZ Local 20.000000 0.00 0.00 0.00 22,800.001.000000

Base 20.000000 0.00 0.00 0.00 22,800.00

COMMON STOCK USD.0184763R101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSPECTRUM BRANDS HOLDINGS INC

2,100.000 NHHZ Local 32.570000 0.00 2.52 1.32 68,393.161.000000

Base 32.570000 0.00 2.52 1.32 68,393.16

COMMON STOCK USD.01847788106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSPEEDWAY MOTORSPORTS INC

300.000 NHHZ Local 13.840000 0.00 0.36 0.08 4,151.561.000000

Base 13.840000 0.00 0.36 0.08 4,151.56

COMMON STOCK USD.01848574109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SPIRIT AEROSYSTEMS HOLD CL A

1,140.000 NHHY Local 21.333400 0.00 17.10 0.47 24,302.511.000000

Base 21.333400 0.00 17.10 0.47 24,302.51

COMMON STOCK USD2.852061100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SPRINT NEXTEL CORP

6,500.000 NHHY Local 5.904400 0.00 97.50 0.74 38,280.361.000000

Base 5.904400 0.00 97.50 0.74 38,280.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,900.000 NHHY Local 5.000000 0.00 5.88 0.48 24,493.641.000000

Base 5.000000 0.00 5.88 0.48 24,493.64
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852061100 Total

103.38 1.220.0011,400.000 Local 62,774.00

Base 0.00 103.38 1.22 62,774.00

COMMON STOCK USD.0185254C305 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTAGE STORES INC

300.000 NHHZ Local 16.080000 0.00 0.36 0.10 4,823.541.000000

Base 16.080000 0.00 0.36 0.10 4,823.54

85299E993 05 May 2011 05 May 2011 USD/DTCSTOCK DISTRIBUTIONSPROUT CAPITAL IX LP

8,522.665 NHEL Local 8.164660 0.00 0.00 0.00 69,584.671.000000

Base 8.164660 0.00 0.00 0.00 69,584.67

09 May 2011 10 May 2011 USD/NYCSTOCK DISTRIBUTION

86,571.990 NHEL Local 1.983600 0.00 0.00 0.00 171,724.201.000000

Base 1.983600 0.00 0.00 0.00 171,724.20

05 May 2011 05 May 2011 USD/DTCSTOCK DISTRIBUTION

67,257.510 NHEL Local 6.224780 0.00 0.00 0.00 418,663.221.000000

Base 6.224780 0.00 0.00 0.00 418,663.22

05 May 2011 05 May 2011 USD/DTCSTOCK DISTRIBUTION

35,792.980 NHEL Local 3.800000 0.00 0.00 0.00 136,013.341.000000

Base 3.800000 0.00 0.00 0.00 136,013.34

10 Jun 2011 10 Jun 2011 USD/BOSSTOCK DISTRIBUTION

2,650.243 NHEL Local 42.906197 0.00 0.00 0.00 113,711.851.000000

Base 42.906197 0.00 0.00 0.00 113,711.85

14 Jun 2011 14 Jun 2011 USD/BOSSTOCK DISTRIBUTION

53,734.324 NHEL Local 3.229500 0.00 0.00 0.00 173,535.001.000000

Base 3.229500 0.00 0.00 0.00 173,535.00
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85299E993 Total

0.00 0.000.00254,529.712 Local 1,083,232.28

Base 0.00 0.00 0.00 1,083,232.28

COMMON STOCK USD.0185375C101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTANDARD PACIFIC CORP

1,190.000 NHHZ Local 3.400000 0.00 1.43 0.08 4,044.491.000000

Base 3.400000 0.00 1.43 0.08 4,044.49

COMMON STOCK853790103 09 Jun 2011 14 Jun 2011 USD/DTC 0.04SIDOTI + COMPANY LLCSTANDARD PARKING CORP

92.000 NHEX Local 15.120100 0.00 3.68 0.03 1,387.341.000000

Base 15.120100 0.00 3.68 0.03 1,387.34

10 Jun 2011 15 Jun 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

4,772.000 NHEX Local 14.765300 0.00 190.88 1.36 70,267.771.000000

Base 14.765300 0.00 190.88 1.36 70,267.77

13 Jun 2011 16 Jun 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

5,251.000 NHEX Local 15.045100 0.00 157.53 1.52 78,842.771.000000

Base 15.045100 0.00 157.53 1.52 78,842.77

15 Jun 2011 20 Jun 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

984.000 NHEX Local 15.240000 0.00 39.36 0.29 14,956.511.000000

Base 15.240000 0.00 39.36 0.29 14,956.51

16 Jun 2011 21 Jun 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

1,055.000 NHEX Local 15.211400 0.00 42.20 0.31 16,005.521.000000

Base 15.211400 0.00 42.20 0.31 16,005.52

17 Jun 2011 22 Jun 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

1,447.000 NHEX Local 15.071900 0.00 57.88 0.42 21,750.741.000000

Base 15.071900 0.00 57.88 0.42 21,750.74
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20 Jun 2011 23 Jun 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

677.000 NHEX Local 15.011500 0.00 27.08 0.20 10,135.511.000000

Base 15.011500 0.00 27.08 0.20 10,135.51

21 Jun 2011 24 Jun 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

25,005.000 NHEX Local 14.833200 0.00 750.15 7.13 370,146.891.000000

Base 14.833200 0.00 750.15 7.13 370,146.89

22 Jun 2011 27 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,411.000 NHEX Local 15.086800 0.00 72.33 0.70 36,301.241.000000

Base 15.086800 0.00 72.33 0.70 36,301.24

22 Jun 2011 27 Jun 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

6,736.000 NHEX Local 14.963100 0.00 269.44 1.94 100,520.061.000000

Base 14.963100 0.00 269.44 1.94 100,520.06

23 Jun 2011 28 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

7,423.000 NHEX Local 15.100300 0.00 222.69 2.16 111,864.681.000000

Base 15.100300 0.00 222.69 2.16 111,864.68

24 Jun 2011 29 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,076.000 NHEX Local 15.402700 0.00 92.28 0.91 47,285.521.000000

Base 15.402700 0.00 92.28 0.91 47,285.52

27 Jun 2011 30 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

562.000 NHEX Local 15.504900 0.00 16.86 0.17 8,696.721.000000

Base 15.504900 0.00 16.86 0.17 8,696.72

853790103 Total

1,942.36 17.140.0059,491.000 Local 888,161.27

Base 0.00 1,942.36 17.14 888,161.27
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COMMON STOCK USD1.5854231107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTANDEX INTERNATIONAL CORP

140.000 NHHZ Local 28.860000 0.00 0.17 0.08 4,040.151.000000

Base 28.860000 0.00 0.17 0.08 4,040.15

COMMON STOCK USD2.5854502101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.STANLEY BLACK + DECKER INC

350.000 NHHY Local 69.248000 0.00 5.25 0.47 24,231.081.000000

Base 69.248000 0.00 5.25 0.47 24,231.08

COMMON STOCK855030102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.STAPLES INC

4,140.000 NHEU Local 16.478800 0.00 62.10 1.31 68,158.821.000000

Base 16.478800 0.00 62.10 1.31 68,158.82

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

41,780.000 NHEU Local 15.310000 0.00 50.13 12.29 639,589.381.000000

Base 15.310000 0.00 50.13 12.29 639,589.38

855030102 Total

112.23 13.600.0045,920.000 Local 707,748.20

Base 0.00 112.23 13.60 707,748.20

COMMON STOCK855244109 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTARBUCKS CORP

20,500.000 NHDJ Local 36.950000 0.00 0.00 0.00 757,475.001.000000

Base 36.950000 0.00 0.00 0.00 757,475.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

17,600.000 NHEU Local 37.276100 0.00 176.00 12.60 655,870.761.000000

Base 37.276100 0.00 176.00 12.60 655,870.76

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,230.000 NHEU Local 36.303900 0.00 63.45 2.95 153,499.101.000000

Base 36.303900 0.00 63.45 2.95 153,499.10
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855244109 Total

239.45 15.550.0042,330.000 Local 1,566,844.86

Base 0.00 239.45 15.55 1,566,844.86

COMMON STOCK NPV855707105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTATE AUTO FINANCIAL CORP

320.000 NHHZ Local 16.190000 0.00 0.38 0.10 5,180.321.000000

Base 16.190000 0.00 0.38 0.10 5,180.32

COMMON STOCK USD5.855716106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTATE BANCORP INC

300.000 NHHZ Local 12.960000 0.00 0.36 0.08 3,887.561.000000

Base 12.960000 0.00 0.36 0.08 3,887.56

REIT USD.0185571B105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.STARWOOD PROPERTY TRUST INC

200.000 NHHZ Local 21.920000 0.00 3.00 0.09 4,380.911.000000

Base 21.920000 0.00 3.00 0.09 4,380.91

COMMON STOCK USD.0185590A401 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.STARWOOD HOTELS + RESORTS

1,070.000 NHEU Local 59.470500 0.00 16.05 1.23 63,616.161.000000

Base 59.470500 0.00 16.05 1.23 63,616.16

8559929B1 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTSTARK INVESTMENTS

16,000.220 NHHG Local 1.000000 0.00 0.00 0.00 16,000.221.000000

Base 1.000000 0.00 0.00 0.00 16,000.22

20 Apr 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-16,000.220 NHHG Local 1.000000 0.00 0.00 0.00 -16,000.221.000000

Base 1.000000 0.00 0.00 0.00 -16,000.22

20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

16,002.220 NHHG Local 1.000000 0.00 0.00 0.00 16,002.221.000000

Base 1.000000 0.00 0.00 0.00 16,002.22
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8559929B1 Total

0.00 0.000.0016,002.220 Local 16,002.22

Base 0.00 0.00 0.00 16,002.22

COMMON STOCK USD1.857477103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.STATE STREET CORP

1,500.000 NHHY Local 43.587300 0.00 22.50 1.26 65,357.191.000000

Base 43.587300 0.00 22.50 1.26 65,357.19

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,200.000 NHHY Local 43.310000 0.00 1.44 1.00 51,969.561.000000

Base 43.310000 0.00 1.44 1.00 51,969.56

857477103 Total

23.94 2.260.002,700.000 Local 117,326.75

Base 0.00 23.94 2.26 117,326.75

COMMON STOCK858119100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSTEEL DYNAMICS INC

12,200.000 NHHY Local 15.660000 0.00 14.64 3.67 191,033.691.000000

Base 15.660000 0.00 14.64 3.67 191,033.69

COMMON STOCK USD1.858907108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.STERLING BANCSHARES INC/TX

510.000 NHHZ Local 8.759800 0.00 7.65 0.09 4,459.761.000000

Base 8.759800 0.00 7.65 0.09 4,459.76

COMMON STOCK USD.01858912108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.STERICYCLE INC

480.000 NHEU Local 88.874600 0.00 7.20 0.82 42,651.791.000000

Base 88.874600 0.00 7.20 0.82 42,651.79

26 May 2011 01 Jun 2011 USD/DTC 0.02BLOOMBERGTRADEBOOK LLC

635.000 NHDZ Local 89.269900 0.00 12.70 1.09 56,672.601.000000

Base 89.269900 0.00 12.70 1.09 56,672.60
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27 May 2011 02 Jun 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,656.000 NHDZ Local 88.816600 0.00 186.24 7.94 413,335.911.000000

Base 88.816600 0.00 186.24 7.94 413,335.91

31 May 2011 03 Jun 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

10,984.000 NHDZ Local 88.573300 0.00 439.36 18.68 972,431.091.000000

Base 88.573300 0.00 439.36 18.68 972,431.09

01 Jun 2011 06 Jun 2011 USD/DTC 0.04CARIS + COMPANY INC

4,963.000 NHDZ Local 88.057200 0.00 198.52 8.40 436,820.961.000000

Base 88.057200 0.00 198.52 8.40 436,820.96

02 Jun 2011 07 Jun 2011 USD/DTC 0.04CARIS + COMPANY INC

3,562.000 NHDZ Local 87.425700 0.00 142.48 5.98 311,261.881.000000

Base 87.425700 0.00 142.48 5.98 311,261.88

858912108 Total

986.50 42.910.0025,280.000 Local 2,233,174.23

Base 0.00 986.50 42.91 2,233,174.23

COMMON STOCK NPV859152100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTERIS CORP

440.000 NHHZ Local 34.000000 0.00 0.53 0.29 14,959.181.000000

Base 34.000000 0.00 0.53 0.29 14,959.18

COMMON STOCK USD1.860370105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTEWART ENTERPRISES INC CL A

900.000 NHHZ Local 6.770000 0.00 1.08 0.12 6,091.801.000000

Base 6.770000 0.00 1.08 0.12 6,091.80

COMMON STOCK USD.15860630102 15 Apr 2011 15 Apr 2011 USD/DTCSALE OF FRACTIONAL SSTIFEL FINANCIAL CORP

0.500 NHDU Local 45.720000 0.00 0.00 0.00 22.861.000000

Base 45.720000 0.00 0.00 0.00 22.86
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15 Apr 2011 15 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.500 NHEX Local 45.720000 0.00 0.00 0.00 22.861.000000

Base 45.720000 0.00 0.00 0.00 22.86

15 Apr 2011 15 Apr 2011 USD/DTCSALE OF FRACTIONAL S

0.500 NHHZ Local 45.720000 0.00 0.00 0.00 22.861.000000

Base 45.720000 0.00 0.00 0.00 22.86

860630102 Total

0.00 0.000.001.500 Local 68.58

Base 0.00 0.00 0.00 68.58

NAT.TITLE SERV. ESCR86099B999 29 Apr 2011 29 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONSTEWART TITLE GUARANTY COMPANY

90,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 90,000.001.000000

Base 1.000000 0.00 0.00 0.00 90,000.00

31 May 2011 31 May 2011 USD/BOSAUTREPAT-DISTRIBUTION

80,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 80,000.001.000000

Base 1.000000 0.00 0.00 0.00 80,000.00

86099B999 Total

0.00 0.000.00170,000.000 Local 170,000.00

Base 0.00 0.00 0.00 170,000.00

COMMON STOCK USD.01861642106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSTONE ENERGY CORP

5,770.000 NHHZ Local 28.500000 0.00 6.92 3.16 164,434.921.000000

Base 28.500000 0.00 6.92 3.16 164,434.92

COMMON STOCK USD.01863236105 02 May 2011 05 May 2011 USD/DTC 0.04GARDNER RICH & COSTRAYER EDUCATION INC

3,221.000 NHEZ Local 123.620600 0.00 128.84 7.65 398,045.461.000000

Base 123.620600 0.00 128.84 7.65 398,045.46
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03 May 2011 06 May 2011 USD/DTC 0.04GARDNER RICH & CO

3,221.000 NHEZ Local 123.295300 0.00 128.84 7.62 396,997.701.000000

Base 123.295300 0.00 128.84 7.62 396,997.70

13 Jun 2011 16 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,827.000 NHEZ Local 129.977300 0.00 84.81 7.06 367,353.961.000000

Base 129.977300 0.00 84.81 7.06 367,353.96

14 Jun 2011 17 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,798.000 NHEZ Local 125.819000 0.00 83.94 6.76 351,950.861.000000

Base 125.819000 0.00 83.94 6.76 351,950.86

15 Jun 2011 20 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,841.000 NHEZ Local 125.484600 0.00 85.23 6.85 356,409.671.000000

Base 125.484600 0.00 85.23 6.85 356,409.67

16 Jun 2011 21 Jun 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,841.000 NHEZ Local 122.050600 0.00 85.23 6.66 346,653.861.000000

Base 122.050600 0.00 85.23 6.66 346,653.86

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

798.000 NHEU Local 123.390000 0.00 0.95 1.90 98,462.371.000000

Base 123.390000 0.00 0.95 1.90 98,462.37

863236105 Total

597.84 44.500.0018,547.000 Local 2,315,873.88

Base 0.00 597.84 44.50 2,315,873.88

COMMON STOCK USD.1863667101 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTRYKER CORP

19,000.000 NHDJ Local 60.800000 0.00 0.00 0.00 1,155,200.001.000000

Base 60.800000 0.00 0.00 0.00 1,155,200.00
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01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

17,770.000 NHEU Local 61.055600 0.00 177.70 20.84 1,084,759.471.000000

Base 61.055600 0.00 177.70 20.84 1,084,759.47

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,790.000 NHEU Local 61.887700 0.00 26.85 2.13 110,750.001.000000

Base 61.887700 0.00 26.85 2.13 110,750.00

863667101 Total

204.55 22.970.0038,560.000 Local 2,350,709.47

Base 0.00 204.55 22.97 2,350,709.47

COMMON STOCK USD.01864909106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUCAMPO PHARMACEUTICALS CL A

2,500.000 NHHZ Local 4.220000 0.00 3.00 0.21 10,546.791.000000

Base 4.220000 0.00 3.00 0.21 10,546.79

COMMON STOCK USD1.86764P109 19 Apr 2011 25 Apr 2011 USD/DTC 0.04MR BEAL &COMPANYSUNOCO INC

21,193.000 NHEZ Local 41.476300 0.00 847.72 16.88 878,142.631.000000

Base 41.476300 0.00 847.72 16.88 878,142.63

20 Apr 2011 26 Apr 2011 USD/DTC 0.04MR BEAL &COMPANY

21,193.000 NHEZ Local 41.808700 0.00 847.72 17.02 885,187.041.000000

Base 41.808700 0.00 847.72 17.02 885,187.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

600.000 NHHY Local 39.150000 0.00 0.72 0.46 23,488.821.000000

Base 39.150000 0.00 0.72 0.46 23,488.82

86764P109 Total

1,696.16 34.360.0042,986.000 Local 1,786,818.49

Base 0.00 1,696.16 34.36 1,786,818.49
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COMMON STOCK867652109 03 Jun 2011 09 Jun 2011 USD/DTC 0.021 HEEVERS &CO. INC.SUNPOWER CORP CLASS A

1,200.000 NHHY Local 21.040700 0.00 18.00 0.49 25,230.351.000000

Base 21.040700 0.00 18.00 0.49 25,230.35

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,220.000 NHEU Local 16.950000 0.00 2.66 0.73 37,625.611.000000

Base 16.950000 0.00 2.66 0.73 37,625.61

867652109 Total

20.66 1.220.003,420.000 Local 62,855.96

Base 0.00 20.66 1.22 62,855.96

REIT USD.01867892101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSUNSTONE HOTEL INVESTORS INC

700.000 NHHZ Local 8.820000 0.00 0.84 0.12 6,173.041.000000

Base 8.820000 0.00 0.84 0.12 6,173.04

COMMON STOCK USD1.867914103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SUNTRUST BANKS INC

1,380.000 NHHY Local 26.225500 0.00 20.70 0.70 36,169.791.000000

Base 26.225500 0.00 20.70 0.70 36,169.79

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,400.000 NHHY Local 25.000000 0.00 1.68 0.68 34,997.641.000000

Base 25.000000 0.00 1.68 0.68 34,997.64

867914103 Total

22.38 1.380.002,780.000 Local 71,167.43

Base 0.00 22.38 1.38 71,167.43

COMMON STOCK868157108 06 Apr 2011 11 Apr 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHSUPERIOR ENERGY SERVICES INC

3,780.000 NHHO Local 39.384300 0.00 151.20 2.86 148,718.591.000000

Base 39.384300 0.00 151.20 2.86 148,718.59
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27 Apr 2011 02 May 2011 USD/DTC 0.02ABEL NOSER CORPORATION

6,848.000 NHIB Local 39.331200 0.00 136.96 5.18 269,197.921.000000

Base 39.331200 0.00 136.96 5.18 269,197.92

18 May 2011 23 May 2011 USD/DTC 0.03MR BEAL &COMPANY

8,760.000 NHHO Local 34.483500 0.00 262.80 5.80 301,806.861.000000

Base 34.483500 0.00 262.80 5.80 301,806.86

19 May 2011 24 May 2011 USD/DTC 0.03MR BEAL &COMPANY

6,820.000 NHHO Local 35.077300 0.00 204.60 4.60 239,017.991.000000

Base 35.077300 0.00 204.60 4.60 239,017.99

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

5,530.000 NHHY Local 34.540000 0.00 6.63 3.67 190,995.901.000000

Base 34.540000 0.00 6.63 3.67 190,995.90

868157108 Total

762.19 22.110.0031,738.000 Local 1,149,737.26

Base 0.00 762.19 22.11 1,149,737.26

COMMON STOCK USD1.868536103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SUPERVALU INC

2,880.000 NHHY Local 9.139800 0.00 43.20 0.51 26,278.911.000000

Base 9.139800 0.00 43.20 0.51 26,278.91

COMMON STOCK USD2.869099101 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SUSQUEHANNA BANCSHARES INC

470.000 NHHZ Local 9.670000 0.00 7.05 0.09 4,537.761.000000

Base 9.670000 0.00 7.05 0.09 4,537.76

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

730.000 NHHZ Local 7.650000 0.00 0.88 0.11 5,583.511.000000

Base 7.650000 0.00 0.88 0.11 5,583.51
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869099101 Total

7.93 0.200.001,200.000 Local 10,121.27

Base 0.00 7.93 0.20 10,121.27

COMMON STOCK USD.01870738101 19 May 2011 24 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SWIFT ENERGY CO

7,180.000 NHDU Local 38.854400 0.00 143.60 5.36 278,825.631.000000

Base 38.854400 0.00 143.60 5.36 278,825.63

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 33.600000 0.00 0.24 0.13 6,719.631.000000

Base 33.600000 0.00 0.24 0.13 6,719.63

870738101 Total

143.84 5.490.007,380.000 Local 285,545.26

Base 0.00 143.84 5.49 285,545.26

COMMON STOCK USD.01871237103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSYKES ENTERPRISES INC

200.000 NHHZ Local 21.270000 0.00 0.24 0.09 4,253.671.000000

Base 21.270000 0.00 0.24 0.09 4,253.67

COMMON STOCK USD.01871503108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SYMANTEC CORP

4,500.000 NHHY Local 18.662600 0.00 67.50 1.62 83,912.581.000000

Base 18.662600 0.00 67.50 1.62 83,912.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

50,380.000 NHHY Local 18.750000 0.00 60.45 18.14 944,546.411.000000

Base 18.750000 0.00 60.45 18.14 944,546.41

871503108 Total

127.95 19.760.0054,880.000 Local 1,028,458.99

Base 0.00 127.95 19.76 1,028,458.99
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COMMON STOCK USD.0187151Q106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSYMETRA FINANCIAL CORP

3,000.000 NHHY Local 13.150000 0.00 3.60 0.76 39,445.641.000000

Base 13.150000 0.00 3.60 0.76 39,445.64

COMMON STOCK871543104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSYMMETRICOM INC

750.000 NHHZ Local 5.480000 0.00 0.90 0.08 4,109.021.000000

Base 5.480000 0.00 0.90 0.08 4,109.02

COMMON STOCK871546206 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSYMMETRY MEDICAL INC

1,450.000 NHHZ Local 8.720000 0.00 1.74 0.25 12,642.011.000000

Base 8.720000 0.00 1.74 0.25 12,642.01

COMMON STOCK87157D109 20 May 2011 25 May 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSYNAPTICS INC

7,960.000 NHDU Local 29.255400 0.00 39.80 4.48 232,828.701.000000

Base 29.255400 0.00 39.80 4.48 232,828.70

23 May 2011 26 May 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,250.000 NHDU Local 28.410900 0.00 26.25 2.87 149,128.111.000000

Base 28.410900 0.00 26.25 2.87 149,128.11

24 May 2011 27 May 2011 USD/DTC 0.02LIQUIDNETINC

2,500.000 NHDU Local 28.060000 0.00 43.50 1.35 70,105.151.000000

Base 28.060000 0.00 43.50 1.35 70,105.15

24 May 2011 27 May 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,570.000 NHDU Local 28.115700 0.00 51.40 1.39 72,204.561.000000

Base 28.115700 0.00 51.40 1.39 72,204.56

26 May 2011 01 Jun 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

8,666.000 NHDU Local 28.050800 0.00 173.32 4.67 242,910.241.000000

Base 28.050800 0.00 173.32 4.67 242,910.24
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21 Jun 2011 24 Jun 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

9,600.000 NHDY Local 26.016800 0.00 288.00 4.80 249,468.481.000000

Base 26.016800 0.00 288.00 4.80 249,468.48

87157D109 Total

622.27 19.560.0036,546.000 Local 1,016,645.24

Base 0.00 622.27 19.56 1,016,645.24

COMMON STOCK USD.01871607107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCSYNOPSYS INC

1,000.000 NHHY Local 25.350000 0.00 1.20 0.49 25,348.311.000000

Base 25.350000 0.00 1.20 0.49 25,348.31

COMMON STOCK USD1.871829107 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYSCO CORP

36,000.000 NHDJ Local 27.700000 0.00 0.00 0.00 997,200.001.000000

Base 27.700000 0.00 0.00 0.00 997,200.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

33,560.000 NHEU Local 27.876700 0.00 335.60 17.97 935,188.481.000000

Base 27.876700 0.00 335.60 17.97 935,188.48

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,360.000 NHEU Local 31.871400 0.00 50.40 2.06 107,035.441.000000

Base 31.871400 0.00 50.40 2.06 107,035.44

871829107 Total

386.00 20.030.0072,920.000 Local 2,039,423.92

Base 0.00 386.00 20.03 2,039,423.92

COMMON STOCK USD.0187236Y108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TD AMERITRADE HOLDING CORP

1,320.000 NHEU Local 20.610000 0.00 19.80 0.53 27,184.871.000000

Base 20.610000 0.00 19.80 0.53 27,184.87



Prepared by State StreetPage 1454

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.872375100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTECO ENERGY INC

1,300.000 NHHY Local 18.500000 0.00 1.56 0.47 24,047.971.000000

Base 18.500000 0.00 1.56 0.47 24,047.97

COMMON STOCK USD.01872386107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTESSCO TECHNOLOGIES INC

250.000 NHHZ Local 12.280000 0.00 0.30 0.06 3,069.641.000000

Base 12.280000 0.00 0.30 0.06 3,069.64

COMMON STOCK USD.0187240R107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTFS FINANCIAL CORP

2,500.000 NHHY Local 9.430000 0.00 3.00 0.46 23,571.541.000000

Base 9.430000 0.00 3.00 0.46 23,571.54

COMMON STOCK USD.0187244T109 12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL STICC CAPITAL CORP

0.160 NHHZ Local 7.687500 0.00 0.00 0.00 1.231.000000

Base 7.687500 0.00 0.00 0.00 1.23

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

400.000 NHHZ Local 9.560000 0.00 0.48 0.08 3,823.441.000000

Base 9.560000 0.00 0.48 0.08 3,823.44

87244T109 Total

0.48 0.080.00400.160 Local 3,824.67

Base 0.00 0.48 0.08 3,824.67

COMMON STOCK USD1.872540109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TJX COMPANIES INC

2,310.000 NHEU Local 53.283500 0.00 34.65 2.37 123,047.871.000000

Base 53.283500 0.00 34.65 2.37 123,047.87

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

800.000 NHEU Local 49.720000 0.00 0.96 0.77 39,774.271.000000

Base 49.720000 0.00 0.96 0.77 39,774.27
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872540109 Total

35.61 3.140.003,110.000 Local 162,822.14

Base 0.00 35.61 3.14 162,822.14

COMMON STOCK USD.0187264S106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TRW AUTOMOTIVE HOLDINGS CORP

450.000 NHHY Local 53.925800 0.00 6.75 0.47 24,259.391.000000

Base 53.925800 0.00 6.75 0.47 24,259.39

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,340.000 NHEU Local 57.020000 0.00 4.00 3.66 190,439.141.000000

Base 57.020000 0.00 4.00 3.66 190,439.14

87264S106 Total

10.75 4.130.003,790.000 Local 214,698.53

Base 0.00 10.75 4.13 214,698.53

COMMON STOCK87305R109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TTM TECHNOLOGIES

230.000 NHHZ Local 18.900000 0.00 3.45 0.09 4,343.461.000000

Base 18.900000 0.00 3.45 0.09 4,343.46

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

3,150.000 NHHZ Local 15.050000 0.00 3.78 0.92 47,402.801.000000

Base 15.050000 0.00 3.78 0.92 47,402.80

87305R109 Total

7.23 1.010.003,380.000 Local 51,746.26

Base 0.00 7.23 1.01 51,746.26

COMMON STOCK USD.0187311L104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTW TELECOM INC

2,020.000 NHEU Local 20.020000 0.00 2.42 0.78 40,437.201.000000

Base 20.020000 0.00 2.42 0.78 40,437.20
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873995914 26 Apr 2011 26 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONTL VENTURES V LP

390,503.650 NHEL Local 1.000000 0.00 0.00 0.00 390,503.651.000000

Base 1.000000 0.00 0.00 0.00 390,503.65

06 Jun 2011 06 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

173,089.000 NHEL Local 1.000000 0.00 0.00 0.00 173,089.001.000000

Base 1.000000 0.00 0.00 0.00 173,089.00

873995914 Total

0.00 0.000.00563,592.650 Local 563,592.65

Base 0.00 0.00 0.00 563,592.65

COMMON STOCK USD.01874054109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTAKE TWO INTERACTIVE SOFTWRE

9,220.000 NHHZ Local 14.800000 0.00 11.06 2.62 136,442.321.000000

Base 14.800000 0.00 11.06 2.62 136,442.32

COMMON STOCK874083108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTAL INTERNATIONAL GROUP INC

2,010.000 NHHZ Local 32.720000 0.00 2.41 1.27 65,763.521.000000

Base 32.720000 0.00 2.41 1.27 65,763.52

COMMON STOCK USD.01874227101 02 Jun 2011 USD/DTCMERGERTALECRIS BIOTHERAPEUTICS

2,980.000 NHEU Local 19.648500 0.00 0.00 0.00 58,552.531.000000

Base 19.648500 0.00 0.00 0.00 58,552.53

02 Jun 2011 CANCEL USD/DTCMERGER

-2,980.000 NHEU Local 19.648500 0.00 0.00 0.00 -58,552.531.000000

Base 19.648500 0.00 0.00 0.00 -58,552.53

02 Jun 2011 02 Jun 2011 USD/DTCMERGER

2,980.000 NHEU Local 29.051751 0.00 0.00 0.00 86,574.221.000000

Base 29.051751 0.00 0.00 0.00 86,574.22
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874227101 Total

0.00 0.000.002,980.000 Local 86,574.22

Base 0.00 0.00 0.00 86,574.22

REIT USD.01875465106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTANGER FACTORY OUTLET CENTER

4,960.000 NHHZ Local 26.680000 0.00 5.95 2.55 132,324.301.000000

Base 26.680000 0.00 5.95 2.55 132,324.30

COMMON STOCK87612E106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TARGET CORP

3,920.000 NHEU Local 49.275000 0.00 58.80 3.71 193,095.491.000000

Base 49.275000 0.00 58.80 3.71 193,095.49

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

37,500.000 NHEU Local 46.330000 0.00 45.00 33.36 1,737,296.641.000000

Base 46.330000 0.00 45.00 33.36 1,737,296.64

87612E106 Total

103.80 37.070.0041,420.000 Local 1,930,392.13

Base 0.00 103.80 37.07 1,930,392.13

COMMON STOCK87612G101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTARGA RESOURCES CORP

1,300.000 NHHZ Local 31.490000 0.00 1.56 0.79 40,934.651.000000

Base 31.490000 0.00 1.56 0.79 40,934.65

COMMON STOCK USD.3878155100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTEAM INC

2,530.000 NHHZ Local 22.390000 0.00 3.04 1.09 56,642.571.000000

Base 22.390000 0.00 3.04 1.09 56,642.57

COMMON STOCK USD.01878377100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TECHNE CORP

270.000 NHEU Local 80.779600 0.00 4.05 0.42 21,806.021.000000

Base 80.779600 0.00 4.05 0.42 21,806.02
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COMMON STOCK87874R100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTECHTARGET

480.000 NHHZ Local 7.340000 0.00 0.58 0.07 3,522.551.000000

Base 7.340000 0.00 0.58 0.07 3,522.55

LIMITED PARTNERSHIP87899P931 24 May 2011 24 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONTCW SHARED OPP FUND V

861,406.000 NHEL Local 1.000000 0.00 0.00 0.00 861,406.001.000000

Base 1.000000 0.00 0.00 0.00 861,406.00

30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

509,013.000 NHEL Local 1.000000 0.00 0.00 0.00 509,013.001.000000

Base 1.000000 0.00 0.00 0.00 509,013.00

87899P931 Total

0.00 0.000.001,370,419.000 Local 1,370,419.00

Base 0.00 0.00 0.00 1,370,419.00

LMTD PARTNERSHIP87899P956 30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONTCW SHARED OPPORTUNITY FUND IV

1,781,363.000 NHEL Local 1.000000 0.00 0.00 0.00 1,781,363.001.000000

Base 1.000000 0.00 0.00 0.00 1,781,363.00

COMMON STOCK USD.5879080109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTEJON RANCH CO

1,250.000 NHHZ Local 34.300000 0.00 1.50 0.83 42,872.671.000000

Base 34.300000 0.00 1.50 0.83 42,872.67

COMMON STOCK USD.01879360105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TELEDYNE TECHNOLOGIES INC

90.000 NHHZ Local 51.970000 0.00 1.35 0.09 4,675.861.000000

Base 51.970000 0.00 1.35 0.09 4,675.86

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

90.000 NHHZ Local 47.800000 0.00 0.11 0.09 4,301.801.000000

Base 47.800000 0.00 0.11 0.09 4,301.80
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879360105 Total

1.46 0.180.00180.000 Local 8,977.66

Base 0.00 1.46 0.18 8,977.66

COMMON STOCK USD1.879369106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TELEFLEX INC

440.000 NHHY Local 58.666500 0.00 6.60 0.50 25,806.161.000000

Base 58.666500 0.00 6.60 0.50 25,806.16

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

360.000 NHEU Local 59.480000 0.00 0.43 0.42 21,411.951.000000

Base 59.480000 0.00 0.43 0.42 21,411.95

879369106 Total

7.03 0.920.00800.000 Local 47,218.11

Base 0.00 7.03 0.92 47,218.11

COMMON STOCK USD1.879868107 12 May 2011 17 May 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCTEMPLE INLAND INC

2,920.000 NHHO Local 24.603100 0.00 87.60 1.38 71,752.071.000000

Base 24.603100 0.00 87.60 1.38 71,752.07

16 May 2011 19 May 2011 USD/DTC 0.05BNY CONVERGEX

2,198.000 NHIB Local 24.298200 0.00 109.90 1.03 53,296.511.000000

Base 24.298200 0.00 109.90 1.03 53,296.51

01 Jun 2011 06 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

5,590.000 NHHO Local 22.760300 0.00 111.80 2.45 127,115.831.000000

Base 22.760300 0.00 111.80 2.45 127,115.83

02 Jun 2011 07 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

12,340.000 NHHO Local 22.404400 0.00 246.80 5.31 276,218.191.000000

Base 22.404400 0.00 246.80 5.31 276,218.19
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,510.000 NHHO Local 21.841300 0.00 90.20 1.90 98,412.161.000000

Base 21.841300 0.00 90.20 1.90 98,412.16

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,130.000 NHHY Local 21.864500 0.00 16.95 0.48 24,689.461.000000

Base 21.864500 0.00 16.95 0.48 24,689.46

07 Jun 2011 10 Jun 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

26,926.000 NHIB Local 29.902000 0.00 807.78 15.46 804,318.011.000000

Base 29.902000 0.00 807.78 15.46 804,318.01

879868107 Total

1,471.03 28.010.0055,614.000 Local 1,455,802.23

Base 0.00 1,471.03 28.01 1,455,802.23

COMMON STOCK USD.01879939106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTELETECH HOLDINGS INC

230.000 NHHZ Local 20.280000 0.00 0.28 0.09 4,664.031.000000

Base 20.280000 0.00 0.28 0.09 4,664.03

COMMON STOCK USD.0588033G100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTENET HEALTHCARE CORP

21,990.000 NHEU Local 5.990000 0.00 26.38 2.53 131,691.191.000000

Base 5.990000 0.00 26.38 2.53 131,691.19

COMMON STOCK USD.0188076W103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TERADATA CORP

950.000 NHEU Local 54.643700 0.00 14.25 1.00 51,896.271.000000

Base 54.643700 0.00 14.25 1.00 51,896.27

COMMON STOCK880770102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTERADYNE INC

11,400.000 NHEU Local 14.130000 0.00 13.68 3.10 161,065.221.000000

Base 14.130000 0.00 13.68 3.10 161,065.22
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COMMON STOCK NPV88157K101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTESCO CORP

3,570.000 NHHZ Local 17.440000 0.00 4.28 1.20 62,255.321.000000

Base 17.440000 0.00 4.28 1.20 62,255.32

COMMON STOCK88160R101 17 May 2011 20 May 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETSTESLA MOTORS INC

199,609.000 NHEL Local 25.900700 0.00 3,992.18 99.27 5,165,921.381.000000

Base 25.900700 0.00 3,992.18 99.27 5,165,921.38

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

400.000 NHHY Local 27.565000 0.00 0.48 0.22 11,025.301.000000

Base 27.565000 0.00 0.48 0.22 11,025.30

88160R101 Total

3,992.66 99.490.00200,009.000 Local 5,176,946.68

Base 0.00 3,992.66 99.49 5,176,946.68

COMMON STOCK USD.0188162F105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TETRA TECHNOLOGIES INC

290.000 NHHZ Local 15.160000 0.00 4.35 0.09 4,391.961.000000

Base 15.160000 0.00 4.35 0.09 4,391.96

COMMON STOCK USD.0188162G103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCTETRA TECH INC

4,276.000 NHDU Local 24.824800 0.00 21.38 2.04 106,127.421.000000

Base 24.824800 0.00 21.38 2.04 106,127.42

04 Apr 2011 07 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,403.000 NHDU Local 25.126100 0.00 17.02 1.65 85,485.451.000000

Base 25.126100 0.00 17.02 1.65 85,485.45

88162G103 Total

38.40 3.690.007,679.000 Local 191,612.87

Base 0.00 38.40 3.69 191,612.87
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COMMON STOCK USD.0188224Q107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTEXAS CAPITAL BANCSHARES INC

160.000 NHHZ Local 25.260000 0.00 0.19 0.08 4,041.331.000000

Base 25.260000 0.00 0.19 0.08 4,041.33

COMMON STOCK USD1.882491103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TEXAS INDUSTRIES INC

100.000 NHHZ Local 46.000000 0.00 1.50 0.09 4,598.411.000000

Base 46.000000 0.00 1.50 0.09 4,598.41

COMMON STOCK USD1.882508104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TEXAS INSTRUMENTS INC

3,130.000 NHEU Local 34.211200 0.00 46.95 2.06 107,032.051.000000

Base 34.211200 0.00 46.95 2.06 107,032.05

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHHY Local 33.886600 0.00 28.50 1.24 64,354.801.000000

Base 33.886600 0.00 28.50 1.24 64,354.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

19,200.000 NHHY Local 31.530000 0.00 23.04 11.63 605,341.331.000000

Base 31.530000 0.00 23.04 11.63 605,341.33

882508104 Total

98.49 14.930.0024,230.000 Local 776,728.18

Base 0.00 98.49 14.93 776,728.18

COMMON STOCK883203101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTEXTRON INC

7,920.000 NHEU Local 22.360000 0.00 9.50 3.41 177,078.291.000000

Base 22.360000 0.00 9.50 3.41 177,078.29

COMMON STOCK USD1.883556102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.THERMO FISHER SCIENTIFIC INC

1,810.000 NHHY Local 65.432300 0.00 27.15 2.28 118,403.031.000000

Base 65.432300 0.00 27.15 2.28 118,403.03
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHY Local 63.216700 0.00 16.50 1.34 69,520.531.000000

Base 63.216700 0.00 16.50 1.34 69,520.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,100.000 NHHY Local 62.510000 0.00 1.32 1.33 68,758.351.000000

Base 62.510000 0.00 1.32 1.33 68,758.35

883556102 Total

44.97 4.950.004,010.000 Local 256,681.91

Base 0.00 44.97 4.95 256,681.91

COMMON STOCK USD.1884315102 07 Apr 2011 12 Apr 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORTHOMAS + BETTS CORP

4,450.000 NHHO Local 59.166700 0.00 178.00 5.06 263,108.761.000000

Base 59.166700 0.00 178.00 5.06 263,108.76

08 Apr 2011 13 Apr 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,950.000 NHHO Local 58.531500 0.00 78.00 2.20 114,056.231.000000

Base 58.531500 0.00 78.00 2.20 114,056.23

11 Apr 2011 14 Apr 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,280.000 NHHO Local 57.813700 0.00 131.20 3.65 189,494.091.000000

Base 57.813700 0.00 131.20 3.65 189,494.09

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

470.000 NHHY Local 51.030000 0.00 0.56 0.47 23,983.071.000000

Base 51.030000 0.00 0.56 0.47 23,983.07

884315102 Total

387.76 11.380.0010,150.000 Local 590,642.15

Base 0.00 387.76 11.38 590,642.15
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COMMON STOCK USD.01884453101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTHOMAS PROPERTIES GROUP

5,080.000 NHHZ Local 3.170000 0.00 6.10 0.31 16,097.191.000000

Base 3.170000 0.00 6.10 0.31 16,097.19

COMMON STOCK NPV884903105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.THOMSON REUTERS CORP

680.000 NHEU Local 38.187900 0.00 10.20 0.50 25,957.071.000000

Base 38.187900 0.00 10.20 0.50 25,957.07

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

650.000 NHHY Local 37.810200 0.00 9.75 0.48 24,566.401.000000

Base 37.810200 0.00 9.75 0.48 24,566.40

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,450.000 NHHY Local 35.930000 0.00 5.34 3.07 159,880.091.000000

Base 35.930000 0.00 5.34 3.07 159,880.09

884903105 Total

25.29 4.050.005,780.000 Local 210,403.56

Base 0.00 25.29 4.05 210,403.56

COMMON STOCK USD.1885160101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTHOR INDUSTRIES INC

2,400.000 NHEU Local 28.480000 0.00 2.88 1.32 68,347.801.000000

Base 28.480000 0.00 2.88 1.32 68,347.80

COMMON STOCK USD.0188579Y101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.3M CO

4,050.000 NHEU Local 92.827700 0.00 60.75 7.22 375,884.221.000000

Base 92.827700 0.00 60.75 7.22 375,884.22

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

710.000 NHDM Local 91.218300 0.00 10.65 1.25 64,753.091.000000

Base 91.218300 0.00 10.65 1.25 64,753.09
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,200.000 NHEU Local 90.890000 0.00 5.04 7.33 381,725.631.000000

Base 90.890000 0.00 5.04 7.33 381,725.63

88579Y101 Total

76.44 15.800.008,960.000 Local 822,362.94

Base 0.00 76.44 15.80 822,362.94

COMMON STOCK USD.1886423102 04 Apr 2011 07 Apr 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.TIDEWATER INC

1,100.000 NHDF Local 60.068000 0.00 8.25 1.27 66,065.281.000000

Base 60.068000 0.00 8.25 1.27 66,065.28

16 Jun 2011 21 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

6,200.000 NHDX Local 50.097800 0.00 186.00 5.97 310,414.391.000000

Base 50.097800 0.00 186.00 5.97 310,414.39

17 Jun 2011 22 Jun 2011 USD/DTC 0.03MR BEAL &COMPANY

1,900.000 NHDX Local 51.004600 0.00 57.00 1.87 96,849.871.000000

Base 51.004600 0.00 57.00 1.87 96,849.87

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

490.000 NHHY Local 50.470000 0.00 0.58 0.48 24,729.241.000000

Base 50.470000 0.00 0.58 0.48 24,729.24

886423102 Total

251.83 9.590.009,690.000 Local 498,058.78

Base 0.00 251.83 9.59 498,058.78

COMMON STOCK NPV88650Q100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTIER TECHNOLOGIES INC

1,040.000 NHHZ Local 4.780000 0.00 1.25 0.10 4,969.851.000000

Base 4.780000 0.00 1.25 0.10 4,969.85



Prepared by State StreetPage 1466

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01886547108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TIFFANY + CO

720.000 NHEU Local 76.008600 0.00 10.80 1.06 54,714.331.000000

Base 76.008600 0.00 10.80 1.06 54,714.33

COMMON STOCK USD.01887100105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTIMBERLAND CO CLASS A

100.000 NHHZ Local 43.190000 0.00 0.12 0.09 4,318.791.000000

Base 43.190000 0.00 0.12 0.09 4,318.79

COMMON STOCK USD.01887317303 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TIME WARNER INC

2,010.000 NHEU Local 35.711900 0.00 30.15 1.38 71,749.391.000000

Base 35.711900 0.00 30.15 1.38 71,749.39

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,900.000 NHHY Local 35.847800 0.00 43.50 2.00 103,913.121.000000

Base 35.847800 0.00 43.50 2.00 103,913.12

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,480.000 NHHY Local 35.246500 0.00 37.20 1.68 87,372.441.000000

Base 35.246500 0.00 37.20 1.68 87,372.44

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

12,760.000 NHEU Local 34.460000 0.00 15.31 8.45 439,685.841.000000

Base 34.460000 0.00 15.31 8.45 439,685.84

887317303 Total

126.16 13.510.0020,150.000 Local 702,720.79

Base 0.00 126.16 13.51 702,720.79

COMMON STOCK USD.0188732J207 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TIME WARNER CABLE

2,360.000 NHHY Local 76.042100 0.00 35.40 3.45 179,420.511.000000

Base 76.042100 0.00 35.40 3.45 179,420.51
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

24,759.000 NHHY Local 74.500000 0.00 29.71 35.42 1,844,480.371.000000

Base 74.500000 0.00 29.71 35.42 1,844,480.37

88732J207 Total

65.11 38.870.0027,119.000 Local 2,023,900.88

Base 0.00 65.11 38.87 2,023,900.88

COMMON STOCK NPV887389104 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TIMKEN CO

680.000 NHEU Local 49.906800 0.00 10.20 0.66 33,925.761.000000

Base 49.906800 0.00 10.20 0.66 33,925.76

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

490.000 NHHY Local 49.754200 0.00 7.35 0.47 24,371.741.000000

Base 49.754200 0.00 7.35 0.47 24,371.74

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHHY Local 46.980000 0.00 0.60 0.46 23,488.941.000000

Base 46.980000 0.00 0.60 0.46 23,488.94

887389104 Total

18.15 1.590.001,670.000 Local 81,786.44

Base 0.00 18.15 1.59 81,786.44

COMMON STOCK NPV88830M102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTITAN INTERNATIONAL INC

5,040.000 NHHZ Local 22.350000 0.00 6.05 2.17 112,635.781.000000

Base 22.350000 0.00 6.05 2.17 112,635.78

COMMON STOCK88830R101 15 Apr 2011 20 Apr 2011 USD/DTC 0.02STEPHENS,INC.TITAN MACHINERY INC

2,500.000 NHHO Local 27.354400 0.00 50.00 1.32 68,334.681.000000

Base 27.354400 0.00 50.00 1.32 68,334.68
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COMMON STOCK USD.01888339207 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTITANIUM METALS CORP

2,300.000 NHEU Local 17.280000 0.00 2.76 0.77 39,740.471.000000

Base 17.280000 0.00 2.76 0.77 39,740.47

COMMON STOCK USD.01890088107 14 Jun 2011 14 Jun 2011 USD/DTCMERGERTOMOTHERAPY INC

4,620.000 NHHZ Local 4.362103 0.00 0.00 0.00 20,152.921.000000

Base 4.362103 0.00 0.00 0.00 20,152.92

COMMON STOCK890516107 12 Apr 2011 12 Apr 2011 USD/DTCSALE OF FRACTIONAL STOOTSIE ROLL INDS

0.900 NHHZ Local 28.400000 0.00 0.00 0.00 25.561.000000

Base 28.400000 0.00 0.00 0.00 25.56

COMMON STOCK USD1.891027104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TORCHMARK CORP

560.000 NHHY Local 64.646900 0.00 8.40 0.70 36,193.161.000000

Base 64.646900 0.00 8.40 0.70 36,193.16

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

380.000 NHHY Local 62.500000 0.00 0.45 0.46 23,749.091.000000

Base 62.500000 0.00 0.45 0.46 23,749.09

891027104 Total

8.85 1.160.00940.000 Local 59,942.25

Base 0.00 8.85 1.16 59,942.25

COMMON STOCK USD1.891092108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TORO CO

480.000 NHEU Local 63.312100 0.00 7.20 0.59 30,382.021.000000

Base 63.312100 0.00 7.20 0.59 30,382.02

COMMON STOCK USD.01891777104 01 Apr 2011 06 Apr 2011 USD/DTC 0.02WEEDEN + CO.TOWER GROUP INC

2,700.000 NHDX Local 24.125000 0.00 54.00 1.26 65,082.241.000000

Base 24.125000 0.00 54.00 1.26 65,082.24
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04 Apr 2011 07 Apr 2011 USD/DTC 0.02WEEDEN + CO.

1,550.000 NHDX Local 23.993200 0.00 31.00 0.72 37,157.741.000000

Base 23.993200 0.00 31.00 0.72 37,157.74

07 Apr 2011 12 Apr 2011 USD/DTC 0.02WEEDEN + CO.

700.000 NHDX Local 23.813600 0.00 14.00 0.33 16,655.191.000000

Base 23.813600 0.00 14.00 0.33 16,655.19

08 Apr 2011 13 Apr 2011 USD/DTC 0.02WEEDEN + CO.

2,300.000 NHDX Local 23.588800 0.00 46.00 1.05 54,207.191.000000

Base 23.588800 0.00 46.00 1.05 54,207.19

11 Apr 2011 14 Apr 2011 USD/DTC 0.03MR BEAL &COMPANY

3,500.000 NHDX Local 23.163600 0.00 105.00 1.56 80,966.041.000000

Base 23.163600 0.00 105.00 1.56 80,966.04

12 Apr 2011 15 Apr 2011 USD/DTC 0.03MR BEAL &COMPANY

1,350.000 NHDX Local 23.019300 0.00 40.50 0.60 31,034.961.000000

Base 23.019300 0.00 40.50 0.60 31,034.96

13 Apr 2011 18 Apr 2011 USD/DTC 0.03MR BEAL &COMPANY

2,700.000 NHDX Local 23.049200 0.00 81.00 1.20 62,150.641.000000

Base 23.049200 0.00 81.00 1.20 62,150.64

05 May 2011 10 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,350.000 NHDX Local 22.601500 0.00 40.50 0.59 30,470.941.000000

Base 22.601500 0.00 40.50 0.59 30,470.94

06 May 2011 11 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,250.000 NHDX Local 22.299600 0.00 97.50 1.40 72,374.801.000000

Base 22.299600 0.00 97.50 1.40 72,374.80

09 May 2011 12 May 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

5,050.000 NHDX Local 22.313100 0.00 151.50 2.17 112,527.491.000000

Base 22.313100 0.00 151.50 2.17 112,527.49
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10 May 2011 13 May 2011 USD/DTC 0.03MR BEAL &COMPANY

4,850.000 NHDX Local 23.753500 0.00 145.50 2.22 115,056.761.000000

Base 23.753500 0.00 145.50 2.22 115,056.76

891777104 Total

806.50 13.100.0029,300.000 Local 677,683.99

Base 0.00 806.50 13.10 677,683.99

COMMON STOCK USD.01891894107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TOWERS WATSON + CO CL A

500.000 NHHY Local 61.114000 0.00 7.50 0.59 30,548.911.000000

Base 61.114000 0.00 7.50 0.59 30,548.91

COMMON STOCK892356106 15 Apr 2011 20 Apr 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDTRACTOR SUPPLY COMPANY

2,780.000 NHDU Local 63.866500 0.00 13.90 3.41 177,531.561.000000

Base 63.866500 0.00 13.90 3.41 177,531.56

18 Apr 2011 21 Apr 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

5,110.000 NHDU Local 61.914700 0.00 25.55 6.08 316,352.491.000000

Base 61.914700 0.00 25.55 6.08 316,352.49

19 Apr 2011 25 Apr 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,110.000 NHDU Local 61.723600 0.00 35.55 8.43 438,810.821.000000

Base 61.723600 0.00 35.55 8.43 438,810.82

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

410.000 NHEU Local 61.356100 0.00 6.15 0.49 25,149.361.000000

Base 61.356100 0.00 6.15 0.49 25,149.36

892356106 Total

81.15 18.410.0015,410.000 Local 957,844.23

Base 0.00 81.15 18.41 957,844.23



Prepared by State StreetPage 1471

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK89236Y104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TPC GROUP INC

140.000 NHHZ Local 32.000000 0.00 2.10 0.09 4,477.811.000000

Base 32.000000 0.00 2.10 0.09 4,477.81

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

360.000 NHHZ Local 38.310000 0.00 0.43 0.27 13,790.901.000000

Base 38.310000 0.00 0.43 0.27 13,790.90

89236Y104 Total

2.53 0.360.00500.000 Local 18,268.71

Base 0.00 2.53 0.36 18,268.71

COMMON STOCK USD.0189267P105 13 Jun 2011 20 Jun 2011 USD/DTC7 MERGERTRADESTATION GROUP INC

4,380.000 NHHZ Local 9.750000 0.00 0.00 0.00 42,705.001.000000

Base 9.750000 0.00 0.00 0.00 42,705.00

COMMON STOCK USD1.893521104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCTRANSATLANTIC HOLDINGS INC

500.000 NHHY Local 47.840000 0.00 0.60 0.46 23,918.941.000000

Base 47.840000 0.00 0.60 0.46 23,918.94

COMMON STOCK89354M106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTRANSCEPT PHARMACEUTICALS IN

320.000 NHHZ Local 10.440000 0.00 0.38 0.07 3,340.351.000000

Base 10.440000 0.00 0.38 0.07 3,340.35

COMMON STOCK USD.01893641100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TRANSDIGM GROUP INC

280.000 NHEU Local 79.479300 0.00 4.20 0.43 22,249.571.000000

Base 79.479300 0.00 4.20 0.43 22,249.57

COMMON STOCK NPV89417E109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TRAVELERS COS INC/THE

450.000 NHEU Local 61.223300 0.00 6.75 0.53 27,543.211.000000

Base 61.223300 0.00 6.75 0.53 27,543.21
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,110.000 NHHY Local 61.343100 0.00 16.65 1.31 68,072.881.000000

Base 61.343100 0.00 16.65 1.31 68,072.88

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,890.000 NHEU Local 56.680000 0.00 3.46 3.15 163,798.591.000000

Base 56.680000 0.00 3.46 3.15 163,798.59

89417E109 Total

26.86 4.990.004,450.000 Local 259,414.68

Base 0.00 26.86 4.99 259,414.68

COMMON STOCK USD.0189469A104 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TREEHOUSE FOODS INC

80.000 NHHZ Local 58.480000 0.00 1.20 0.09 4,677.111.000000

Base 58.480000 0.00 1.20 0.09 4,677.11

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,970.000 NHHZ Local 54.180000 0.00 3.56 3.09 160,907.951.000000

Base 54.180000 0.00 3.56 3.09 160,907.95

89469A104 Total

4.76 3.180.003,050.000 Local 165,585.06

Base 0.00 4.76 3.18 165,585.06

COMMON STOCK895848109 29 Apr 2011 29 Apr 2011 USD/DTCSALE OF FRACTIONAL STRIANGLE CAPITAL CORP

0.604 NHHZ Local 13.841059 0.00 0.00 0.00 8.361.000000

Base 13.841059 0.00 0.00 0.00 8.36

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 18.750000 0.00 0.24 0.08 3,749.681.000000

Base 18.750000 0.00 0.24 0.08 3,749.68
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895848109 Total

0.24 0.080.00200.604 Local 3,758.04

Base 0.00 0.24 0.08 3,758.04

COMMON STOCK895919108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTRIDENT MICROSYSTEMS INC

9,350.000 NHHZ Local 0.673100 0.00 11.22 0.13 6,282.141.000000

Base 0.673100 0.00 11.22 0.13 6,282.14

COMMON STOCK NPV896239100 18 May 2011 23 May 2011 USD/DTC 0.02LIQUIDNETINCTRIMBLE NAVIGATION LTD

4,220.000 NHDU Local 42.263200 0.00 73.43 3.43 178,273.841.000000

Base 42.263200 0.00 73.43 3.43 178,273.84

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHEU Local 42.911900 0.00 10.35 0.57 29,598.291.000000

Base 42.911900 0.00 10.35 0.57 29,598.29

896239100 Total

83.78 4.000.004,910.000 Local 207,872.13

Base 0.00 83.78 4.00 207,872.13

COMMON STOCK USD1.896522109 05 Apr 2011 08 Apr 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSTRINITY INDUSTRIES INC

6,918.000 NHIB Local 37.510900 0.00 207.54 4.99 259,287.881.000000

Base 37.510900 0.00 207.54 4.99 259,287.88

COMMON STOCK USD1.896749108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTRIPLE S MANAGEMENT CORP B

210.000 NHHZ Local 21.610000 0.00 0.25 0.09 4,537.761.000000

Base 21.610000 0.00 0.25 0.09 4,537.76

COMMON STOCK896818101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTRIUMPH GROUP INC

120.000 NHHZ Local 96.150000 0.00 0.14 0.23 11,537.631.000000

Base 96.150000 0.00 0.14 0.23 11,537.63
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COMMON STOCK NPV89785X101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTRUEBLUE INC

300.000 NHHZ Local 14.550000 0.00 0.36 0.09 4,364.551.000000

Base 14.550000 0.00 0.36 0.09 4,364.55

COMMON STOCK NPV898402102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.TRUSTMARK CORP

190.000 NHHZ Local 24.210000 0.00 2.85 0.09 4,596.961.000000

Base 24.210000 0.00 2.85 0.09 4,596.96

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

360.000 NHHZ Local 22.700000 0.00 0.43 0.16 8,171.411.000000

Base 22.700000 0.00 0.43 0.16 8,171.41

898402102 Total

3.28 0.250.00550.000 Local 12,768.37

Base 0.00 3.28 0.25 12,768.37

COMMON STOCK USD.01899896104 18 May 2011 23 May 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORTUPPERWARE BRANDS CORP

2,690.000 NHDU Local 62.250000 0.00 80.70 3.22 167,368.581.000000

Base 62.250000 0.00 80.70 3.22 167,368.58

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHEU Local 63.262900 0.00 5.25 0.43 22,136.341.000000

Base 63.262900 0.00 5.25 0.43 22,136.34

13 Jun 2011 16 Jun 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

3,660.000 NHDU Local 62.077300 0.00 109.80 4.37 227,088.751.000000

Base 62.077300 0.00 109.80 4.37 227,088.75

14 Jun 2011 17 Jun 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,240.000 NHDU Local 63.356200 0.00 16.20 3.95 205,253.941.000000

Base 63.356200 0.00 16.20 3.95 205,253.94
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899896104 Total

211.95 11.970.009,940.000 Local 621,847.61

Base 0.00 211.95 11.97 621,847.61

COMMON STOCK USD1.901109108 21 Jun 2011 24 Jun 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.TUTOR PERINI CORP

1,400.000 NHDX Local 19.220700 0.00 28.00 0.52 26,880.461.000000

Base 19.220700 0.00 28.00 0.52 26,880.46

22 Jun 2011 27 Jun 2011 USD/DTC 0.01WEEDEN + CO.

8,450.000 NHDX Local 19.132000 0.00 84.50 3.11 161,577.791.000000

Base 19.132000 0.00 84.50 3.11 161,577.79

28 Jun 2011 OPEN USD/DTC 0.03IVY SECURITIES, INC.

5,650.000 NHDX Local 19.203200 0.00 169.50 2.09 108,326.491.000000

Base 19.203200 0.00 169.50 2.09 108,326.49

29 Jun 2011 OPEN USD/DTC 0.03IVY SECURITIES, INC.

4,600.000 NHDX Local 19.029300 0.00 138.00 1.69 87,395.091.000000

Base 19.029300 0.00 138.00 1.69 87,395.09

30 Jun 2011 OPEN USD/DTC 0.03IVY SECURITIES, INC.

5,650.000 NHDX Local 19.089700 0.00 169.50 2.08 107,685.231.000000

Base 19.089700 0.00 169.50 2.08 107,685.23

901109108 Total

589.50 9.490.0025,750.000 Local 491,865.06

Base 0.00 589.50 9.49 491,865.06

COMMON STOCK NPV901476101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETTWIN DISC INC

1,050.000 NHHZ Local 36.690000 0.00 1.26 0.74 38,522.501.000000

Base 36.690000 0.00 1.26 0.74 38,522.50
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LIMITED PARTNERSHIP90199D939 31 May 2011 31 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONTUSTIN EXECUTIVE CENTER

155,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 155,000.001.000000

Base 1.000000 0.00 0.00 0.00 155,000.00

30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

124,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 124,000.001.000000

Base 1.000000 0.00 0.00 0.00 124,000.00

90199D939 Total

0.00 0.000.00279,000.000 Local 279,000.00

Base 0.00 0.00 0.00 279,000.00

COMMON STOCK USD.1902494103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TYSON FOODS INC CL A

1,360.000 NHHY Local 17.836900 0.00 20.40 0.47 24,237.311.000000

Base 17.836900 0.00 20.40 0.47 24,237.31

COMMON STOCK NPV902681105 02 May 2011 05 May 2011 USD/DTC 0.04GARDNER RICH & COUGI CORP

6,118.000 NHEZ Local 32.858400 0.00 244.72 3.86 200,779.111.000000

Base 32.858400 0.00 244.72 3.86 200,779.11

03 May 2011 06 May 2011 USD/DTC 0.04GARDNER RICH & CO

6,057.000 NHEZ Local 32.788600 0.00 242.28 3.81 198,354.461.000000

Base 32.788600 0.00 242.28 3.81 198,354.46

04 May 2011 09 May 2011 USD/DTC 0.04GARDNER RICH & CO

6,149.000 NHEZ Local 32.353000 0.00 245.96 3.82 198,688.821.000000

Base 32.353000 0.00 245.96 3.82 198,688.82

05 May 2011 10 May 2011 USD/DTC 0.04GARDNER RICH & CO

6,149.000 NHEZ Local 32.042800 0.00 245.96 3.78 196,781.441.000000

Base 32.042800 0.00 245.96 3.78 196,781.44
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902681105 Total

978.92 15.270.0024,473.000 Local 794,603.83

Base 0.00 978.92 15.27 794,603.83

COMMON STOCK NPV902748102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UIL HOLDINGS CORP

140.000 NHHZ Local 31.112900 0.00 2.10 0.09 4,353.621.000000

Base 31.112900 0.00 2.10 0.09 4,353.62

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

180.000 NHHZ Local 31.790000 0.00 0.22 0.11 5,721.871.000000

Base 31.790000 0.00 0.22 0.11 5,721.87

902748102 Total

2.32 0.200.00320.000 Local 10,075.49

Base 0.00 2.32 0.20 10,075.49

COMMON STOCK USD1.902788108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UMB FINANCIAL CORP

120.000 NHHZ Local 38.170000 0.00 1.80 0.09 4,578.511.000000

Base 38.170000 0.00 1.80 0.09 4,578.51

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

150.000 NHHZ Local 40.030000 0.00 0.18 0.12 6,004.201.000000

Base 40.030000 0.00 0.18 0.12 6,004.20

902788108 Total

1.98 0.210.00270.000 Local 10,582.71

Base 0.00 1.98 0.21 10,582.71

COMMON STOCK USD.01902925106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUSA TRUCK INC

1,130.000 NHHZ Local 10.040000 0.00 1.36 0.22 11,343.621.000000

Base 10.040000 0.00 1.36 0.22 11,343.62
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01902973304 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.US BANCORP

5,530.000 NHHY Local 24.664400 0.00 82.95 2.62 136,308.561.000000

Base 24.664400 0.00 82.95 2.62 136,308.56

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,610.000 NHHY Local 23.920000 0.00 5.53 2.12 110,263.551.000000

Base 23.920000 0.00 5.53 2.12 110,263.55

902973304 Total

88.48 4.740.0010,140.000 Local 246,572.11

Base 0.00 88.48 4.74 246,572.11

COMMON STOCK USD.01903236107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.URS CORP

570.000 NHHY Local 42.660400 0.00 8.55 0.47 24,307.411.000000

Base 42.660400 0.00 8.55 0.47 24,307.41

COMMON STOCK USD.1903293405 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCUSG CORP

1,610.000 NHEU Local 14.280000 0.00 1.93 0.45 22,988.421.000000

Base 14.280000 0.00 1.93 0.45 22,988.42

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,440.000 NHHY Local 14.280000 0.00 4.12 0.95 49,118.131.000000

Base 14.280000 0.00 4.12 0.95 49,118.13

903293405 Total

6.05 1.400.005,050.000 Local 72,106.55

Base 0.00 6.05 1.40 72,106.55

COMMON STOCK USD.190333E108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUSEC INC

1,600.000 NHHZ Local 3.080000 0.00 1.92 0.10 4,925.981.000000

Base 3.080000 0.00 1.92 0.10 4,925.98
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0190341W108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUS AIRWAYS GROUP INC

700.000 NHHZ Local 8.690000 0.00 0.84 0.12 6,082.041.000000

Base 8.690000 0.00 0.84 0.12 6,082.04

COMMON STOCK NPV903914109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ULTRA PETROLEUM CORP

860.000 NHEU Local 48.072600 0.00 12.90 0.80 41,328.741.000000

Base 48.072600 0.00 12.90 0.80 41,328.74

903999969 01 Mar 2011 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTULLICO J FOR JOBS

7.220 NHFL Local 11,178.620498 0.00 0.00 0.00 80,709.641.000000

Base 11,178.620498 0.00 0.00 0.00 80,709.64

01 Apr 2011 01 Apr 2011 USD/BOSSTATE STREET BANK AND TRUST

7.216 NHFL Local 11,152.258869 0.00 0.00 0.00 80,474.701.000000

Base 11,152.258869 0.00 0.00 0.00 80,474.70

01 May 2011 01 May 2011 USD/BOSSTATE STREET BANK AND TRUST

1,483.124 NHFL Local 11,237.541163 0.00 0.00 0.00 16,666,667.001.000000

Base 11,237.541163 0.00 0.00 0.00 16,666,667.00

01 May 2011 01 May 2011 USD/BOSSTATE STREET BANK AND TRUST

7.210 NHFL Local 11,232.127600 0.00 0.00 0.00 80,983.641.000000

Base 11,232.127600 0.00 0.00 0.00 80,983.64

903999969 Total

0.00 0.000.001,504.770 Local 16,908,834.98

Base 0.00 0.00 0.00 16,908,834.98

COMMON STOCK904034105 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETULTRATECH INC

670.000 NHHZ Local 29.500000 0.00 0.80 0.38 19,763.821.000000

Base 29.500000 0.00 0.80 0.38 19,763.82
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COMMON STOCK NPV904214103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UMPQUA HOLDINGS CORP

390.000 NHHZ Local 11.505000 0.00 5.85 0.09 4,481.011.000000

Base 11.505000 0.00 5.85 0.09 4,481.01

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

670.000 NHHZ Local 11.120000 0.00 0.80 0.15 7,449.451.000000

Base 11.120000 0.00 0.80 0.15 7,449.45

904214103 Total

6.65 0.240.001,060.000 Local 11,930.46

Base 0.00 6.65 0.24 11,930.46

COMMON STOCK USD.1904677200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNIFI INC

300.000 NHHZ Local 12.130000 0.00 0.36 0.07 3,638.571.000000

Base 12.130000 0.00 0.36 0.07 3,638.57

COMMON STOCK USD.1904708104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNIFIRST CORP/MA

90.000 NHHZ Local 50.900000 0.00 0.11 0.09 4,580.801.000000

Base 50.900000 0.00 0.11 0.09 4,580.80

COMMON STOCK USD2.5907818108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.UNION PACIFIC CORP

358.000 NHEU Local 102.261300 0.00 5.37 0.71 36,603.471.000000

Base 102.261300 0.00 5.37 0.71 36,603.47

03 Jun 2011 08 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,279.000 NHHY Local 101.188000 0.00 19.18 2.49 129,397.781.000000

Base 101.188000 0.00 19.18 2.49 129,397.78

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,511.000 NHHY Local 100.040000 0.00 4.21 6.75 351,229.481.000000

Base 100.040000 0.00 4.21 6.75 351,229.48
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Base Currency: USD - US DOLLAR

907818108 Total

28.76 9.950.005,148.000 Local 517,230.73

Base 0.00 28.76 9.95 517,230.73

COMMON STOCK NPV909205106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNISOURCE ENERGY CORP CO

150.000 NHHZ Local 36.520000 0.00 0.18 0.11 5,477.711.000000

Base 36.520000 0.00 0.18 0.11 5,477.71

COMMON STOCK USD.01909214306 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNISYS CORP

210.000 NHHZ Local 24.370000 0.00 0.25 0.10 5,117.351.000000

Base 24.370000 0.00 0.25 0.10 5,117.35

COMMON STOCK USD1.90984P105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITED COMMUNITY BANKS/GA

1,910.000 NHHZ Local 2.293500 0.00 28.65 0.09 4,351.851.000000

Base 2.293500 0.00 28.65 0.09 4,351.85

20 Jun 2011 20 Jun 2011 USD/DTCREVERSE SPLIT NON CASH

11,673.000 NHHZ Local 4.625068 0.00 0.00 0.00 53,988.421.000000

Base 4.625068 0.00 0.00 0.00 53,988.42

90984P105 Total

28.65 0.090.0013,583.000 Local 58,340.27

Base 0.00 28.65 0.09 58,340.27

COMMON STOCK USD2.5909907107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITED BANKSHARES INC

170.000 NHHZ Local 27.155900 0.00 2.55 0.09 4,613.861.000000

Base 27.155900 0.00 2.55 0.09 4,613.86

COMMON STOCK USD.01910047109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITED CONTINENTAL HOLDINGS

1,540.000 NHEU Local 24.514900 0.00 23.10 0.73 37,729.121.000000

Base 24.514900 0.00 23.10 0.73 37,729.12
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COMMON STOCK USD.0191030T109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNITED FINANCIAL BANCORP INC

300.000 NHHZ Local 15.230000 0.00 0.36 0.09 4,568.551.000000

Base 15.230000 0.00 0.36 0.09 4,568.55

COMMON STOCK910331107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNITED FIRE + CASUALTY CO

340.000 NHHZ Local 17.520000 0.00 0.41 0.12 5,956.271.000000

Base 17.520000 0.00 0.41 0.12 5,956.27

COMMON STOCK USD.01911312106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITED PARCEL SERVICE CL B

4,050.000 NHEU Local 72.715800 0.00 60.75 5.66 294,432.581.000000

Base 72.715800 0.00 60.75 5.66 294,432.58

COMMON STOCK USD.01911363109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNITED RENTALS INC

2,600.000 NHHZ Local 22.960000 0.00 3.12 1.15 59,691.731.000000

Base 22.960000 0.00 3.12 1.15 59,691.73

REIT USD.0191274F104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETU STORE IT TRUST

600.000 NHHZ Local 10.280000 0.00 0.72 0.12 6,167.161.000000

Base 10.280000 0.00 0.72 0.12 6,167.16

COMMON STOCK USD1.912909108 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCUNITED STATES STEEL CORP

1,570.000 NHEU Local 41.820000 0.00 1.88 1.27 65,654.251.000000

Base 41.820000 0.00 1.88 1.27 65,654.25

COMMON STOCK USD.1913004107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITED STATIONERS INC

60.000 NHHZ Local 73.770000 0.00 0.90 0.09 4,425.211.000000

Base 73.770000 0.00 0.90 0.09 4,425.21

12 Apr 2011 15 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

440.000 NHHO Local 71.511600 0.00 17.60 0.61 31,446.891.000000

Base 71.511600 0.00 17.60 0.61 31,446.89
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Base Currency: USD - US DOLLAR

913004107 Total

18.50 0.700.00500.000 Local 35,872.10

Base 0.00 18.50 0.70 35,872.10

COMMON STOCK USD1.913017109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITED TECHNOLOGIES CORP

4,830.000 NHEU Local 85.983600 0.00 72.45 7.98 415,220.361.000000

Base 85.983600 0.00 72.45 7.98 415,220.36

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHHY Local 83.260000 0.00 4.35 0.47 24,140.581.000000

Base 83.260000 0.00 4.35 0.47 24,140.58

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,290.000 NHHY Local 84.330000 0.00 2.74 3.71 193,109.251.000000

Base 84.330000 0.00 2.74 3.71 193,109.25

913017109 Total

79.54 12.160.007,410.000 Local 632,470.19

Base 0.00 79.54 12.16 632,470.19

COMMON STOCK USD.0191324P102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.UNITEDHEALTH GROUP INC

4,210.000 NHHY Local 47.645400 0.00 63.15 3.86 200,520.121.000000

Base 47.645400 0.00 63.15 3.86 200,520.12

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,110.000 NHHY Local 49.124200 0.00 46.65 2.94 152,726.671.000000

Base 49.124200 0.00 46.65 2.94 152,726.67

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,530.000 NHHY Local 50.460000 0.00 3.03 2.46 127,658.311.000000

Base 50.460000 0.00 3.03 2.46 127,658.31
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Base Currency: USD - US DOLLAR

91324P102 Total

112.83 9.260.009,850.000 Local 480,905.10

Base 0.00 112.83 9.26 480,905.10

COMMON STOCK USD.01913377107 02 May 2011 USD/DTCMERGERUNIVERSAL AMERICAN CORP

4,610.000 NHHZ Local 23.170000 0.00 0.00 0.00 106,813.701.000000

Base 23.170000 0.00 0.00 0.00 106,813.70

02 May 2011 CANCEL USD/DTCMERGER

-4,610.000 NHHZ Local 23.170000 0.00 0.00 0.00 -106,813.701.000000

Base 23.170000 0.00 0.00 0.00 -106,813.70

02 May 2011 USD/DTCMERGER

4,610.000 NHHZ Local 9.170000 0.00 0.00 0.00 42,273.701.000000

Base 9.170000 0.00 0.00 0.00 42,273.70

02 May 2011 CANCEL USD/DTCMERGER

-4,610.000 NHHZ Local 9.170000 0.00 0.00 0.00 -42,273.701.000000

Base 9.170000 0.00 0.00 0.00 -42,273.70

02 May 2011 02 May 2011 USD/DTCMERGER

4,610.000 NHHZ Local 23.170000 0.00 0.00 0.00 106,813.701.000000

Base 23.170000 0.00 0.00 0.00 106,813.70

913377107 Total

0.00 0.000.004,610.000 Local 106,813.70

Base 0.00 0.00 0.00 106,813.70

COMMON STOCK NPV913456109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL CORP/VA

100.000 NHHZ Local 45.410000 0.00 1.50 0.09 4,539.411.000000

Base 45.410000 0.00 1.50 0.09 4,539.41
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Base Currency: USD - US DOLLAR

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

200.000 NHHZ Local 37.370000 0.00 0.24 0.15 7,473.611.000000

Base 37.370000 0.00 0.24 0.15 7,473.61

913456109 Total

1.74 0.240.00300.000 Local 12,013.02

Base 0.00 1.74 0.24 12,013.02

COMMON STOCK NPV913543104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUNIVERSAL FOREST PRODUCTS

160.000 NHHZ Local 26.360000 0.00 0.19 0.09 4,217.321.000000

Base 26.360000 0.00 0.19 0.09 4,217.32

COMMON STOCK USD.01913903100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCUNIVERSAL HEALTH SERVICES B

6,360.000 NHHY Local 51.130000 0.00 7.63 6.25 325,172.921.000000

Base 51.130000 0.00 7.63 6.25 325,172.92

COMMON STOCK USD.191529Y106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNUM GROUP

55,000.000 NHDJ Local 26.250000 0.00 0.00 0.00 1,443,750.001.000000

Base 26.250000 0.00 0.00 0.00 1,443,750.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

55,000.000 NHEU Local 26.434500 0.00 550.00 27.92 1,453,319.581.000000

Base 26.434500 0.00 550.00 27.92 1,453,319.58

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,450.000 NHHY Local 25.413700 0.00 36.75 1.20 62,225.621.000000

Base 25.413700 0.00 36.75 1.20 62,225.62

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

990.000 NHHY Local 24.520000 0.00 1.18 0.47 24,273.151.000000

Base 24.520000 0.00 1.18 0.47 24,273.15
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91529Y106 Total

587.93 29.590.00113,440.000 Local 2,983,568.35

Base 0.00 587.93 29.59 2,983,568.35

COMMON STOCK917047102 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCURBAN OUTFITTERS INC

700.000 NHEU Local 28.430000 0.00 0.84 0.39 19,899.771.000000

Base 28.430000 0.00 0.84 0.39 19,899.77

COMMON STOCK918076100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETUTSTARCOM INC

16,850.000 NHHZ Local 1.500000 0.00 20.22 0.49 25,254.291.000000

Base 1.500000 0.00 20.22 0.49 25,254.29

COMMON STOCK918194101 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVCA ANTECH INC

5,410.000 NHEU Local 20.230000 0.00 6.49 2.11 109,435.701.000000

Base 20.230000 0.00 6.49 2.11 109,435.70

COMMON STOCK USD1.918204108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VF CORP

300.000 NHHY Local 95.932000 0.00 4.50 0.56 28,774.541.000000

Base 95.932000 0.00 4.50 0.56 28,774.54

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

230.000 NHHY Local 105.140000 0.00 0.27 0.47 24,181.461.000000

Base 105.140000 0.00 0.27 0.47 24,181.46

918204108 Total

4.77 1.030.00530.000 Local 52,956.00

Base 0.00 4.77 1.03 52,956.00

COMMON STOCK USD.0191879Q109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.VAIL RESORTS INC

90.000 NHHZ Local 48.360000 0.00 1.35 0.09 4,350.961.000000

Base 48.360000 0.00 1.35 0.09 4,350.96
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

4,080.000 NHHZ Local 44.200000 0.00 4.90 3.47 180,327.631.000000

Base 44.200000 0.00 4.90 3.47 180,327.63

91879Q109 Total

6.25 3.560.004,170.000 Local 184,678.59

Base 0.00 6.25 3.56 184,678.59

COMMON STOCK USD.0191913Y100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VALERO ENERGY CORP

1,300.000 NHHY Local 26.307300 0.00 19.50 0.66 34,179.331.000000

Base 26.307300 0.00 19.50 0.66 34,179.33

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,200.000 NHHY Local 23.180000 0.00 1.44 0.54 27,814.021.000000

Base 23.180000 0.00 1.44 0.54 27,814.02

91913Y100 Total

20.94 1.200.002,500.000 Local 61,993.35

Base 0.00 20.94 1.20 61,993.35

COMMON STOCK NPV919794107 31 May 2011 USD/DTCSALE OF FRACTIONAL SVALLEY NATIONAL BANCORP

0.600 NHHY Local 12.816666 0.00 0.00 0.00 7.691.000000

Base 12.816666 0.00 0.00 0.00 7.69

31 May 2011 CANCEL USD/DTCSALE OF FRACTIONAL S

-0.600 NHHY Local 12.816666 0.00 0.00 0.00 -7.691.000000

Base 12.816666 0.00 0.00 0.00 -7.69

31 May 2011 31 May 2011 USD/DTCSALE OF FRACTIONAL S

0.600 NHHY Local 12.816666 0.00 0.00 0.00 7.691.000000

Base 12.816666 0.00 0.00 0.00 7.69
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Base Currency: USD - US DOLLAR

919794107 Total

0.00 0.000.000.600 Local 7.69

Base 0.00 0.00 0.00 7.69

COMMON STOCK USD1.920253101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VALMONT INDUSTRIES

290.000 NHEU Local 97.850300 0.00 4.35 0.55 28,371.691.000000

Base 97.850300 0.00 4.35 0.55 28,371.69

COMMON STOCK USD.5920355104 25 May 2011 31 May 2011 USD/DTC 0.05SIGNAL HILL CAPITAL GROUP LLCVALSPAR CORP

9,225.000 NHIB Local 37.748500 0.00 461.25 6.69 347,761.971.000000

Base 37.748500 0.00 461.25 6.69 347,761.97

26 May 2011 01 Jun 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,282.000 NHIB Local 37.861100 0.00 22.82 1.66 86,374.551.000000

Base 37.861100 0.00 22.82 1.66 86,374.55

26 May 2011 01 Jun 2011 USD/DTC 0.05KEYBANC CAPITAL MARKETS INC

8,036.000 NHIB Local 37.900200 0.00 401.80 5.85 304,158.361.000000

Base 37.900200 0.00 401.80 5.85 304,158.36

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

840.000 NHHY Local 35.970000 0.00 1.00 0.59 30,213.211.000000

Base 35.970000 0.00 1.00 0.59 30,213.21

920355104 Total

886.87 14.790.0020,383.000 Local 768,508.09

Base 0.00 886.87 14.79 768,508.09

COMMON STOCK92046N102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVALUECLICK INC

2,590.000 NHHZ Local 16.290000 0.00 3.11 0.82 42,187.171.000000

Base 16.290000 0.00 3.11 0.82 42,187.17
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LP920997962 11 May 2011 11 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONVALOR EQUITY PARTNERS II

302,389.540 NHEL Local 1.000000 0.00 0.00 0.00 302,389.541.000000

Base 1.000000 0.00 0.00 0.00 302,389.54

COMMON STOCK USD.01922207105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VARIAN SEMICONDUCTOR EQUIP

430.000 NHEU Local 61.142300 0.00 6.45 0.51 26,284.231.000000

Base 61.142300 0.00 6.45 0.51 26,284.23

COMMON STOCK USD1.92220P105 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVARIAN MEDICAL SYSTEMS INC

18,000.000 NHDJ Local 67.640000 0.00 0.00 0.00 1,217,520.001.000000

Base 67.640000 0.00 0.00 0.00 1,217,520.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

17,450.000 NHEU Local 68.688000 0.00 174.50 23.02 1,198,408.081.000000

Base 68.688000 0.00 174.50 23.02 1,198,408.08

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 67.175700 0.00 10.50 0.91 47,011.581.000000

Base 67.175700 0.00 10.50 0.91 47,011.58

92220P105 Total

185.00 23.930.0036,150.000 Local 2,462,939.66

Base 0.00 185.00 23.93 2,462,939.66

COMMON STOCK92230Y104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVASCO DATA SECURITY INTL

750.000 NHHZ Local 11.640000 0.00 0.90 0.17 8,728.931.000000

Base 11.640000 0.00 0.90 0.17 8,728.93

COMMON STOCK NPV92240G101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VECTREN CORPORATION

1,000.000 NHHY Local 27.257000 0.00 15.00 0.53 27,241.471.000000

Base 27.257000 0.00 15.00 0.53 27,241.47
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COMMON STOCK USD.192240M108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVECTOR GROUP LTD

200.000 NHHZ Local 18.060000 0.00 0.24 0.07 3,611.691.000000

Base 18.060000 0.00 0.24 0.07 3,611.69

REIT USD.2592276F100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VENTAS INC

500.000 NHHY Local 54.391000 0.00 7.50 0.53 27,187.471.000000

Base 54.391000 0.00 7.50 0.53 27,187.47

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,160.000 NHHY Local 52.750000 0.00 9.79 8.27 430,421.941.000000

Base 52.750000 0.00 9.79 8.27 430,421.94

92276F100 Total

17.29 8.800.008,660.000 Local 457,609.41

Base 0.00 17.29 8.80 457,609.41

COMMON STOCK92335C106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVERA BRADLEY INC

540.000 NHHZ Local 37.880000 0.00 0.65 0.40 20,454.151.000000

Base 37.880000 0.00 0.65 0.40 20,454.15

COMMON STOCK92343E102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VERISIGN INC

810.000 NHEU Local 36.337200 0.00 12.15 0.57 29,420.411.000000

Base 36.337200 0.00 12.15 0.57 29,420.41

COMMON STOCK USD.192343V104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VERIZON COMMUNICATIONS INC

8,170.000 NHHY Local 35.913900 0.00 122.55 5.64 293,288.371.000000

Base 35.913900 0.00 122.55 5.64 293,288.37

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

52,930.000 NHHY Local 36.000000 0.00 63.51 36.59 1,905,379.901.000000

Base 36.000000 0.00 63.51 36.59 1,905,379.90
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92343V104 Total

186.06 42.230.0061,100.000 Local 2,198,668.27

Base 0.00 186.06 42.23 2,198,668.27

COMMON STOCK USD.0192532F100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VERTEX PHARMACEUTICALS INC

1,150.000 NHEU Local 53.821100 0.00 17.25 1.19 61,875.831.000000

Base 53.821100 0.00 17.25 1.19 61,875.83

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

930.000 NHEU Local 48.590000 0.00 1.11 0.87 45,186.721.000000

Base 48.590000 0.00 1.11 0.87 45,186.72

92532F100 Total

18.36 2.060.002,080.000 Local 107,062.55

Base 0.00 18.36 2.06 107,062.55

COMMON STOCK USD1.592552R406 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVIAD CORP

190.000 NHHZ Local 21.220000 0.00 0.23 0.08 4,031.491.000000

Base 21.220000 0.00 0.23 0.08 4,031.49

COMMON STOCK92553P201 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VIACOM INC CLASS B

680.000 NHEU Local 49.916800 0.00 10.20 0.66 33,932.561.000000

Base 49.916800 0.00 10.20 0.66 33,932.56

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,410.000 NHHY Local 49.800500 0.00 21.15 1.35 70,196.211.000000

Base 49.800500 0.00 21.15 1.35 70,196.21

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

35,900.000 NHHY Local 47.920000 0.00 43.08 33.04 1,720,251.881.000000

Base 47.920000 0.00 43.08 33.04 1,720,251.88
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92553P201 Total

74.43 35.050.0037,990.000 Local 1,824,380.65

Base 0.00 74.43 35.05 1,824,380.65

COMMON STOCK USD.0192769L101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VIRGIN MEDIA INC

760.000 NHHY Local 32.447300 0.00 11.40 0.48 24,648.071.000000

Base 32.447300 0.00 11.40 0.48 24,648.07

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

24,410.000 NHHY Local 30.850000 0.00 29.29 14.46 753,004.751.000000

Base 30.850000 0.00 29.29 14.46 753,004.75

92769L101 Total

40.69 14.940.0025,170.000 Local 777,652.82

Base 0.00 40.69 14.94 777,652.82

COMMON STOCK928241108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVIROPHARMA INC

800.000 NHHZ Local 17.710000 0.00 0.96 0.28 14,166.761.000000

Base 17.710000 0.00 0.96 0.28 14,166.76

COMMON STOCK92826C839 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VISA INC CLASS A SHARES

2,650.000 NHEU Local 77.987500 0.00 39.75 3.97 206,623.161.000000

Base 77.987500 0.00 39.75 3.97 206,623.16

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

16,870.000 NHEU Local 73.370000 0.00 20.24 23.77 1,237,707.891.000000

Base 73.370000 0.00 20.24 23.77 1,237,707.89

92826C839 Total

59.99 27.740.0019,520.000 Local 1,444,331.05

Base 0.00 59.99 27.74 1,444,331.05
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COMMON STOCK USD.0192827P102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETVIRTUSA CORP

890.000 NHHZ Local 18.050000 0.00 1.07 0.31 16,063.121.000000

Base 18.050000 0.00 1.07 0.31 16,063.12

COMMON STOCK USD.0192846N104 17 Jun 2011 USD/DTCMERGERVITAL IMAGES INC

570.000 NHHZ Local 18.750000 0.00 0.00 0.00 10,687.501.000000

Base 18.750000 0.00 0.00 0.00 10,687.50

17 Jun 2011 CANCEL USD/DTCMERGER

-570.000 NHHZ Local 18.750000 0.00 0.00 0.00 -10,687.501.000000

Base 18.750000 0.00 0.00 0.00 -10,687.50

17 Jun 2011 OPEN USD/DTC19 MERGER

570.000 NHHZ Local 18.750000 0.00 0.00 0.00 10,687.501.000000

Base 18.750000 0.00 0.00 0.00 10,687.50

92846N104 Total

0.00 0.000.00570.000 Local 10,687.50

Base 0.00 0.00 0.00 10,687.50

ADR92855S200 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIVO PARTICIPACOES SA ADR

32,000.000 NHDJ Local 40.380000 0.00 0.00 0.00 1,292,160.001.000000

Base 40.380000 0.00 0.00 0.00 1,292,160.00

01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

32,000.000 NHEU Local 41.181800 0.00 320.00 25.31 1,317,472.291.000000

Base 41.181800 0.00 320.00 25.31 1,317,472.29

92855S200 Total

320.00 25.310.0064,000.000 Local 2,609,632.29

Base 0.00 320.00 25.31 2,609,632.29
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COMMON STOCK USD.01928563402 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VMWARE INC CLASS A

410.000 NHEU Local 97.997900 0.00 6.15 0.78 40,172.211.000000

Base 97.997900 0.00 6.15 0.78 40,172.21

COMMON STOCK92864N101 20 Jun 2011 20 Jun 2011 USD/DTCTENDER OFFERVOLCOM INC

95,600.000 NHDY Local 24.500000 0.00 0.00 0.00 2,342,200.001.000000

Base 24.500000 0.00 0.00 0.00 2,342,200.00

REIT USD.04929042109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VORNADO REALTY TRUST

300.000 NHHY Local 94.934000 0.00 4.50 0.55 28,475.151.000000

Base 94.934000 0.00 4.50 0.55 28,475.15

COMMON STOCK USD1.929160109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCVULCAN MATERIALS CO

620.000 NHHY Local 38.330000 0.00 0.74 0.46 23,763.401.000000

Base 38.330000 0.00 0.74 0.46 23,763.40

COMMON STOCK92922P106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETW+T OFFSHORE INC

4,730.000 NHHZ Local 23.690000 0.00 5.68 2.16 112,045.861.000000

Base 23.690000 0.00 5.68 2.16 112,045.86

COMMON STOCK929236107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWD 40 CO

90.000 NHHZ Local 39.240000 0.00 0.11 0.07 3,531.421.000000

Base 39.240000 0.00 0.11 0.07 3,531.42

COMMON STOCK NPV92924F106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWGL HOLDINGS INC

180.000 NHHZ Local 37.650000 0.00 0.22 0.14 6,776.641.000000

Base 37.650000 0.00 0.22 0.14 6,776.64

COMMON STOCK USD.0192927K102 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WABCO HOLDINGS INC

1,000.000 NHEU Local 68.008000 0.00 15.00 1.31 67,991.691.000000

Base 68.008000 0.00 15.00 1.31 67,991.69
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COMMON STOCK USD.5929297109 12 Apr 2011 15 Apr 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCWMS INDUSTRIES INC

7,035.000 NHDU Local 30.093500 0.00 35.18 4.07 211,668.521.000000

Base 30.093500 0.00 35.18 4.07 211,668.52

12 Apr 2011 15 Apr 2011 USD/DTC 0.02LIQUIDNETINC

18,996.000 NHDU Local 30.033800 0.00 376.12 10.96 570,134.981.000000

Base 30.033800 0.00 376.12 10.96 570,134.98

27 May 2011 02 Jun 2011 USD/DTC 0.02LIQUIDNETINC

13,836.000 NHDZ Local 30.780000 0.00 276.72 8.18 425,587.181.000000

Base 30.780000 0.00 276.72 8.18 425,587.18

31 May 2011 03 Jun 2011 USD/DTC 0.02LIQUIDNETINC

18,803.000 NHDZ Local 31.286600 0.00 376.06 11.30 587,894.581.000000

Base 31.286600 0.00 376.06 11.30 587,894.58

31 May 2011 03 Jun 2011 USD/DTC 0.04BROWN BROTHERS HARRIMAN + CO

34,591.000 NHDZ Local 31.331300 0.00 1,383.64 20.81 1,082,376.551.000000

Base 31.331300 0.00 1,383.64 20.81 1,082,376.55

01 Jun 2011 06 Jun 2011 USD/DTC 0.02LIQUIDNETINC

3,445.000 NHDZ Local 31.470000 0.00 68.90 2.09 108,343.161.000000

Base 31.470000 0.00 68.90 2.09 108,343.16

01 Jun 2011 06 Jun 2011 USD/DTC 0.04BROWN BROTHERS HARRIMAN + CO

11,078.000 NHDZ Local 31.681100 0.00 443.12 6.74 350,513.371.000000

Base 31.681100 0.00 443.12 6.74 350,513.37

27 May 2011 02 Jun 2011 USD/DTC 0.04BROWN BROTHERS HARRIMAN + CO

15,772.000 NHDZ Local 30.822500 0.00 630.88 9.34 485,492.251.000000

Base 30.822500 0.00 630.88 9.34 485,492.25

31 May 2011 03 Jun 2011 USD/DTC 0.02AQUA SECURITIES LP

2,075.000 NHDZ Local 31.100000 0.00 41.50 1.24 64,489.761.000000

Base 31.100000 0.00 41.50 1.24 64,489.76
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,600.000 NHEU Local 30.100000 0.00 4.32 2.09 108,353.591.000000

Base 30.100000 0.00 4.32 2.09 108,353.59

929297109 Total

3,636.44 76.820.00129,231.000 Local 3,994,853.94

Base 0.00 3,636.44 76.82 3,994,853.94

COMMON STOCK USD.01929566107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWABASH NATIONAL CORP

9,840.000 NHHZ Local 8.880000 0.00 11.81 1.68 87,365.711.000000

Base 8.880000 0.00 11.81 1.68 87,365.71

COMMON STOCK USD.01929740108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WABTEC CORP

420.000 NHEU Local 65.879500 0.00 6.30 0.54 27,662.551.000000

Base 65.879500 0.00 6.30 0.54 27,662.55

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,010.000 NHHY Local 64.210000 0.00 3.61 3.72 193,264.771.000000

Base 64.210000 0.00 3.61 3.72 193,264.77

929740108 Total

9.91 4.260.003,430.000 Local 220,927.32

Base 0.00 9.91 4.26 220,927.32

COMMON STOCK USD.01930059100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWADDELL + REED FINANCIAL A

500.000 NHEU Local 34.930000 0.00 0.60 0.34 17,464.061.000000

Base 34.930000 0.00 0.60 0.34 17,464.06

COMMON STOCK USD.1931142103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WAL MART STORES INC

6,630.000 NHEU Local 54.416400 0.00 99.45 6.93 360,674.351.000000

Base 54.416400 0.00 99.45 6.93 360,674.35
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03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,980.000 NHHY Local 53.592100 0.00 29.70 2.04 106,080.621.000000

Base 53.592100 0.00 29.70 2.04 106,080.62

23 Jun 2011 28 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHDM Local 52.918900 0.00 27.00 1.83 95,225.191.000000

Base 52.918900 0.00 27.00 1.83 95,225.19

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

26,310.000 NHHY Local 52.410000 0.00 31.57 26.48 1,378,849.051.000000

Base 52.410000 0.00 31.57 26.48 1,378,849.05

931142103 Total

187.72 37.280.0036,720.000 Local 1,940,829.21

Base 0.00 187.72 37.28 1,940,829.21

COMMON STOCK931422109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WALGREEN CO

4,780.000 NHEU Local 43.579000 0.00 71.70 4.00 208,231.921.000000

Base 43.579000 0.00 71.70 4.00 208,231.92

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

570.000 NHHY Local 43.281000 0.00 8.55 0.48 24,661.141.000000

Base 43.281000 0.00 8.55 0.48 24,661.14

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,050.000 NHHY Local 41.390000 0.00 2.46 1.63 84,845.411.000000

Base 41.390000 0.00 2.46 1.63 84,845.41

931422109 Total

82.71 6.110.007,400.000 Local 317,738.47

Base 0.00 82.71 6.11 317,738.47
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COMMON STOCK93148P102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWALKER + DUNLOP INC

720.000 NHHZ Local 13.450000 0.00 0.86 0.19 9,682.951.000000

Base 13.450000 0.00 0.86 0.19 9,682.95

COMMON STOCK USD.0193317Q105 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.WALTER ENERGY INC

289.000 NHEU Local 120.886000 0.00 4.33 0.68 34,931.041.000000

Base 120.886000 0.00 4.33 0.68 34,931.04

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

990.000 NHHY Local 112.220000 0.00 1.18 2.14 111,094.481.000000

Base 112.220000 0.00 1.18 2.14 111,094.48

93317Q105 Total

5.51 2.820.001,279.000 Local 146,025.52

Base 0.00 5.51 2.82 146,025.52

REIT USD.0193317W102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWALTER INVESTMENT MANAGEMENT

200.000 NHHZ Local 19.110000 0.00 0.24 0.08 3,821.681.000000

Base 19.110000 0.00 0.24 0.08 3,821.68

LIMITED PARTNERSHIP933993925 17 May 2011 17 May 2011 USD/DTCSTOCK DISTRIBUTIONWARBURG PINCUS EQUITY PARTNER

50,787.520 NHEL Local 18.670728 0.00 0.00 0.00 948,240.001.000000

Base 18.670728 0.00 0.00 0.00 948,240.00

13 Jun 2011 13 Jun 2011 USD/BOSSTOCK DISTRIBUTION

24,512.240 NHEL Local 29.962500 0.00 0.00 0.00 734,448.001.000000

Base 29.962500 0.00 0.00 0.00 734,448.00

933993925 Total

0.00 0.000.0075,299.760 Local 1,682,688.00

Base 0.00 0.00 0.00 1,682,688.00
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LIMITED PARTNERSHIP93399Y968 28 Jan 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRVT EQUITY X

-675,000.000 NHEL Local 1.000000 0.00 0.00 0.00 -675,000.001.000000

Base 1.000000 0.00 0.00 0.00 -675,000.00

18 Apr 2011 18 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTION

278,250.000 NHEL Local 1.000000 0.00 0.00 0.00 278,250.001.000000

Base 1.000000 0.00 0.00 0.00 278,250.00

02 Jun 2011 02 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

149,625.000 NHEL Local 1.000000 0.00 0.00 0.00 149,625.001.000000

Base 1.000000 0.00 0.00 0.00 149,625.00

93399Y968 Total

0.00 0.000.00-247,125.000 Local -247,125.00

Base 0.00 0.00 0.00 -247,125.00

COMMON STOCK USD.01934390402 28 Apr 2011 03 May 2011 USD/DTC 0.03MR BEAL &COMPANYWARNACO GROUP INC/THE

4,560.000 NHHO Local 64.019000 0.00 136.80 5.61 291,784.231.000000

Base 64.019000 0.00 136.80 5.61 291,784.23

93499A977 03 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTIONWARBURG PINCUS PRIVATE EQ VIII

-164,167.480 NHEL Local 4.919999 0.00 0.00 0.00 -807,704.001.000000

Base 4.919999 0.00 0.00 0.00 -807,704.00

12 May 2011 12 May 2011 USD/BOSAUTREPAT-DISTRIBUTION

559,400.750 NHEL Local 1.000000 0.00 0.00 0.00 559,400.751.000000

Base 1.000000 0.00 0.00 0.00 559,400.75

03 Mar 2011 03 Mar 2011 USD/BOSSTOCK DISTRIBUTION

153,743.570 NHEL Local 4.920000 0.00 0.00 0.00 756,418.401.000000

Base 4.920000 0.00 0.00 0.00 756,418.40
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27 May 2011 27 May 2011 USD/BOSSTOCK DISTRIBUTION

132,977.240 NHEL Local 4.919999 0.00 0.00 0.00 654,248.001.000000

Base 4.919999 0.00 0.00 0.00 654,248.00

14 Jun 2011 14 Jun 2011 USD/BOSSTOCK DISTRIBUTION

126,300.813 NHEL Local 4.920000 0.00 0.00 0.00 621,400.001.000000

Base 4.920000 0.00 0.00 0.00 621,400.00

29 Jun 2011 29 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

549,812.730 NHEL Local 1.000000 0.00 0.00 0.00 549,812.731.000000

Base 1.000000 0.00 0.00 0.00 549,812.73

93499A977 Total

0.00 0.000.001,358,067.623 Local 2,333,575.88

Base 0.00 0.00 0.00 2,333,575.88

LIMITED PARTNERSHIP93499B918 28 Jan 2011 02 May 2011 USD/BOS94 AUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ IX

675,000.000 NHEL Local 1.000000 0.00 0.00 0.00 675,000.001.000000

Base 1.000000 0.00 0.00 0.00 675,000.00

18 May 2011 18 May 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,125,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,125,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,125,000.00

23 Jun 2011 23 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,695,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,695,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,695,000.00

30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

375,000.000 NHEL Local 1.000000 0.00 0.00 0.00 375,000.001.000000

Base 1.000000 0.00 0.00 0.00 375,000.00
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93499B918 Total

0.00 0.000.003,870,000.000 Local 3,870,000.00

Base 0.00 0.00 0.00 3,870,000.00

COMMON STOCK USD1.939640108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WASHINGTON POST CLASS B

58.000 NHHY Local 418.913800 0.00 0.87 0.47 24,295.661.000000

Base 418.913800 0.00 0.87 0.47 24,295.66

REIT USD.01939653101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWASHINGTON REIT

200.000 NHHZ Local 31.440000 0.00 0.24 0.13 6,287.631.000000

Base 31.440000 0.00 0.24 0.13 6,287.63

FUND LEVEL CASH939DCM908 20 Apr 2011 20 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTPORTFOLIO

2,240,285.000 NHER Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK939JRX905 25 May 2011 USD/BOSSTATE STREET BANK AND TRUSTDYNAMIC BERYL HOLDINGS LLC

47,395.620 NHHM Local 3.079398 0.00 0.00 0.00 145,950.001.000000

Base 3.079398 0.00 0.00 0.00 145,950.00

25 May 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-47,395.620 NHHM Local 3.079398 0.00 0.00 0.00 -145,950.001.000000

Base 3.079398 0.00 0.00 0.00 -145,950.00

23 May 2011 25 May 2011 USD/BOSSTATE STREET BANK AND TRUST

47,395.620 NHHM Local 3.079398 0.00 0.00 0.00 145,950.001.000000

Base 3.079398 0.00 0.00 0.00 145,950.00

939JRX905 Total

0.00 0.000.0047,395.620 Local 145,950.00

Base 0.00 0.00 0.00 145,950.00
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COMMON STOCK USD.01941053100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWASTE CONNECTIONS INC

1,100.000 NHHY Local 31.250000 0.00 1.32 0.66 34,373.021.000000

Base 31.250000 0.00 1.32 0.66 34,373.02

COMMON STOCK USD.0194106L109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WASTE MANAGEMENT INC

1,070.000 NHHY Local 38.048400 0.00 16.05 0.79 40,694.951.000000

Base 38.048400 0.00 16.05 0.79 40,694.95

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,960.000 NHHY Local 36.800000 0.00 2.35 1.39 72,124.261.000000

Base 36.800000 0.00 2.35 1.39 72,124.26

94106L109 Total

18.40 2.180.003,030.000 Local 112,819.21

Base 0.00 18.40 2.18 112,819.21

COMMON STOCK USD.01941848103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WATERS CORP

530.000 NHEU Local 97.460900 0.00 7.95 1.00 51,645.331.000000

Base 97.460900 0.00 7.95 1.00 51,645.33

COMMON STOCK USD.01941888109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWATERSTONE FINANCIAL INC

720.000 NHHZ Local 2.530000 0.00 0.86 0.04 1,820.701.000000

Base 2.530000 0.00 0.86 0.04 1,820.70

COMMON STOCK942683103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WATSON PHARMACEUTICALS INC

700.000 NHHY Local 63.436600 0.00 10.50 0.86 44,394.261.000000

Base 63.436600 0.00 10.50 0.86 44,394.26

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,300.000 NHHY Local 65.660000 0.00 8.76 9.21 479,300.031.000000

Base 65.660000 0.00 8.76 9.21 479,300.03
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942683103 Total

19.26 10.070.008,000.000 Local 523,694.29

Base 0.00 19.26 10.07 523,694.29

COMMON STOCK USD.1942749102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WATTS WATER TECHNOLOGIES A

120.000 NHHZ Local 38.230000 0.00 1.80 0.09 4,585.711.000000

Base 38.230000 0.00 1.80 0.09 4,585.71

COMMON STOCK USD.01947890109 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WEBSTER FINANCIAL CORP

210.000 NHHZ Local 21.651900 0.00 3.15 0.09 4,543.661.000000

Base 21.651900 0.00 3.15 0.09 4,543.66

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

260.000 NHHZ Local 19.960000 0.00 0.31 0.10 5,189.191.000000

Base 19.960000 0.00 0.31 0.10 5,189.19

947890109 Total

3.46 0.190.00470.000 Local 9,732.85

Base 0.00 3.46 0.19 9,732.85

REIT USD.03948741103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWEINGARTEN REALTY INVESTORS

1,000.000 NHHY Local 24.690000 0.00 1.20 0.48 24,688.321.000000

Base 24.690000 0.00 1.20 0.48 24,688.32

COMMON STOCK NPV948849104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWEIS MARKETS INC

110.000 NHHZ Local 39.330000 0.00 0.13 0.09 4,326.081.000000

Base 39.330000 0.00 0.13 0.09 4,326.08

COMMON STOCK USD.0194946T106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WELLCARE HEALTH PLANS INC

100.000 NHHZ Local 42.400000 0.00 1.50 0.09 4,238.411.000000

Base 42.400000 0.00 1.50 0.09 4,238.41
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24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

6,010.000 NHHZ Local 49.080000 0.00 7.21 5.67 294,957.921.000000

Base 49.080000 0.00 7.21 5.67 294,957.92

94946T106 Total

8.71 5.760.006,110.000 Local 299,196.33

Base 0.00 8.71 5.76 299,196.33

COMMON STOCK USD.0194973V107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WELLPOINT INC

1,210.000 NHDM Local 69.114800 0.00 18.15 1.61 83,609.151.000000

Base 69.114800 0.00 18.15 1.61 83,609.15

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,080.000 NHHY Local 77.081400 0.00 16.20 1.60 83,230.111.000000

Base 77.081400 0.00 16.20 1.60 83,230.11

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,630.000 NHHY Local 77.330000 0.00 1.95 2.43 126,043.521.000000

Base 77.330000 0.00 1.95 2.43 126,043.52

94973V107 Total

36.30 5.640.003,920.000 Local 292,882.78

Base 0.00 36.30 5.64 292,882.78

COMMON STOCK949746101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WELLS FARGO + CO

14,050.000 NHHY Local 27.054400 0.00 210.75 7.30 379,896.271.000000

Base 27.054400 0.00 210.75 7.30 379,896.27

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

34,110.000 NHHY Local 27.260000 0.00 40.93 17.86 929,779.811.000000

Base 27.260000 0.00 40.93 17.86 929,779.81
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949746101 Total

251.68 25.160.0048,160.000 Local 1,309,676.08

Base 0.00 251.68 25.16 1,309,676.08

COMMON STOCK USD.195058W100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WENDY S CO/THE

5,110.000 NHHY Local 4.769400 0.00 76.65 0.47 24,294.511.000000

Base 4.769400 0.00 76.65 0.47 24,294.51

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,300.000 NHEU Local 5.000000 0.00 9.96 0.80 41,489.241.000000

Base 5.000000 0.00 9.96 0.80 41,489.24

95058W100 Total

86.61 1.270.0013,410.000 Local 65,783.75

Base 0.00 86.61 1.27 65,783.75

COMMON STOCK USD.01950755108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWERNER ENTERPRISES INC

200.000 NHHZ Local 24.240000 0.00 0.24 0.10 4,847.661.000000

Base 24.240000 0.00 0.24 0.10 4,847.66

COMMON STOCK950810101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWESBANCO INC

220.000 NHHZ Local 18.800000 0.00 0.26 0.08 4,135.661.000000

Base 18.800000 0.00 0.26 0.08 4,135.66

COMMON STOCK USD1.950817106 24 Jun 2011 USD/DTCMERGERWESCO FINANCIAL CORP

116.000 NHHY Local 385.000000 0.00 0.00 0.00 44,660.001.000000

Base 385.000000 0.00 0.00 0.00 44,660.00

24 Jun 2011 CANCEL USD/DTCMERGER

-116.000 NHHY Local 385.000000 0.00 0.00 0.00 -44,660.001.000000

Base 385.000000 0.00 0.00 0.00 -44,660.00
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27 Jun 2011 28 Jun 2011 USD/DTCMERGER

116.000 NHHY Local 385.000000 0.00 0.00 0.00 44,660.001.000000

Base 385.000000 0.00 0.00 0.00 44,660.00

950817106 Total

0.00 0.000.00116.000 Local 44,660.00

Base 0.00 0.00 0.00 44,660.00

COMMON STOCK USD.0195082P105 01 Apr 2011 06 Apr 2011 USD/DTC 0.05HOWARD WEIL DIVISION LEGG MASONWESCO INTERNATIONAL INC

2,888.000 NHIB Local 62.848900 0.00 144.40 3.49 181,359.731.000000

Base 62.848900 0.00 144.40 3.49 181,359.73

11 Apr 2011 14 Apr 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

540.000 NHHO Local 60.355000 0.00 21.60 0.63 32,569.471.000000

Base 60.355000 0.00 21.60 0.63 32,569.47

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

500.000 NHHY Local 51.750000 0.00 0.60 0.50 25,873.901.000000

Base 51.750000 0.00 0.60 0.50 25,873.90

95082P105 Total

166.60 4.620.003,928.000 Local 239,803.10

Base 0.00 166.60 4.62 239,803.10

L P950998997 05 May 2011 05 May 2011 USD/BOSAUTREPAT-DISTRIBUTIONWELSH CARSON ANDERSON STOWE IX

866,019.000 NHEL Local 1.000000 0.00 0.00 0.00 866,019.001.000000

Base 1.000000 0.00 0.00 0.00 866,019.00

COMMON STOCK NPV952145100 20 May 2011 20 May 2011 USD/DTCREVERSE SPLIT NON CASHWEST COAST BANCORP/OREGON

13,510.000 NHHZ Local 2.801199 0.00 0.00 0.00 37,844.211.000000

Base 2.801199 0.00 0.00 0.00 37,844.21
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COMMON STOCK NPV957090103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WESTAMERICA BANCORPORATION

90.000 NHHZ Local 52.160000 0.00 1.35 0.10 4,692.951.000000

Base 52.160000 0.00 1.35 0.10 4,692.95

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

180.000 NHHZ Local 48.120000 0.00 0.22 0.17 8,661.211.000000

Base 48.120000 0.00 0.22 0.17 8,661.21

957090103 Total

1.57 0.270.00270.000 Local 13,354.16

Base 0.00 1.57 0.27 13,354.16

COMMON STOCK USD5.95709T100 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWESTAR ENERGY INC

1,010.000 NHHY Local 26.300000 0.00 1.21 0.52 26,561.271.000000

Base 26.300000 0.00 1.21 0.52 26,561.27

COMMON STOCK USD.01958102105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WESTERN DIGITAL CORP

700.000 NHHY Local 35.178000 0.00 10.50 0.48 24,613.621.000000

Base 35.178000 0.00 10.50 0.48 24,613.62

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,060.000 NHEU Local 35.180000 0.00 3.67 2.07 107,645.061.000000

Base 35.180000 0.00 3.67 2.07 107,645.06

958102105 Total

14.17 2.550.003,760.000 Local 132,258.68

Base 0.00 14.17 2.55 132,258.68

COMMON STOCK USD.01959319104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWESTERN REFINING INC

6,900.000 NHHZ Local 16.240000 0.00 8.28 2.16 112,045.561.000000

Base 16.240000 0.00 8.28 2.16 112,045.56
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COMMON STOCK USD.01959802109 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WESTERN UNION CO

5,880.000 NHEU Local 20.387000 0.00 88.20 2.31 119,785.051.000000

Base 20.387000 0.00 88.20 2.31 119,785.05

COMMON STOCK USD.0196008P104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWESTFIELD FINANCIAL INC

1,400.000 NHHZ Local 7.850000 0.00 1.68 0.22 10,988.101.000000

Base 7.850000 0.00 1.68 0.22 10,988.10

COMMON STOCK USD.01960413102 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WESTLAKE CHEMICAL CORP

80.000 NHHZ Local 56.640000 0.00 1.20 0.09 4,529.911.000000

Base 56.640000 0.00 1.20 0.09 4,529.91

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

2,810.000 NHHZ Local 51.180000 0.00 3.37 2.77 143,809.661.000000

Base 51.180000 0.00 3.37 2.77 143,809.66

960413102 Total

4.57 2.860.002,890.000 Local 148,339.57

Base 0.00 4.57 2.86 148,339.57

COMMON STOCK USD.01961765104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWESTWOOD HOLDINGS GROUP INC

110.000 NHHZ Local 36.180000 0.00 0.13 0.08 3,979.591.000000

Base 36.180000 0.00 0.13 0.08 3,979.59

REIT USD1.25962166104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WEYERHAEUSER CO

1,200.000 NHHY Local 20.756800 0.00 18.00 0.48 24,889.681.000000

Base 20.756800 0.00 18.00 0.48 24,889.68

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

12,300.000 NHHY Local 20.330000 0.00 14.76 4.81 250,039.431.000000

Base 20.330000 0.00 14.76 4.81 250,039.43
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962166104 Total

32.76 5.290.0013,500.000 Local 274,929.11

Base 0.00 32.76 5.29 274,929.11

COMMON STOCK USD1.963320106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWHIRLPOOL CORP

2,020.000 NHEU Local 76.760000 0.00 2.42 2.98 155,049.801.000000

Base 76.760000 0.00 2.42 2.98 155,049.80

COMMON STOCK966387102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WHITING PETROLEUM CORP

400.000 NHHY Local 64.949500 0.00 6.00 0.50 25,973.301.000000

Base 64.949500 0.00 6.00 0.50 25,973.30

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

7,848.000 NHHY Local 52.800000 0.00 9.41 7.96 414,357.031.000000

Base 52.800000 0.00 9.41 7.96 414,357.03

966387102 Total

15.41 8.460.008,248.000 Local 440,330.33

Base 0.00 15.41 8.46 440,330.33

COMMON STOCK NPV966612103 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.WHITNEY HOLDING CORP

320.000 NHHZ Local 14.063100 0.00 4.80 0.09 4,495.301.000000

Base 14.063100 0.00 4.80 0.09 4,495.30

07 Jun 2011 07 Jun 2011 USD/DTCMERGER NON CASH

13,790.000 NHHZ Local 10.118041 0.00 0.00 0.00 139,527.791.000000

Base 10.118041 0.00 0.00 0.00 139,527.79

966612103 Total

4.80 0.090.0014,110.000 Local 144,023.09

Base 0.00 4.80 0.09 144,023.09
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COMMON STOCK NPV966837106 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WHOLE FOODS MARKET INC

790.000 NHEU Local 60.321900 0.00 11.85 0.92 47,641.531.000000

Base 60.321900 0.00 11.85 0.92 47,641.53

COMMON STOCK USD1.968223206 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WILEY (JOHN) + SONS CLASS A

510.000 NHHY Local 51.089500 0.00 7.65 0.51 26,047.491.000000

Base 51.089500 0.00 7.65 0.51 26,047.49

COMMON STOCK USD.05969203108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWILLBROS GROUP INC

2,570.000 NHHZ Local 7.650000 0.00 3.08 0.38 19,657.041.000000

Base 7.650000 0.00 3.08 0.38 19,657.04

COMMON STOCK USD1.969457100 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WILLIAMS COS INC

1,360.000 NHEU Local 30.655300 0.00 20.40 0.81 41,670.001.000000

Base 30.655300 0.00 20.40 0.81 41,670.00

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 30.440800 0.00 12.00 0.47 24,340.171.000000

Base 30.440800 0.00 12.00 0.47 24,340.17

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

13,780.000 NHEU Local 28.550000 0.00 16.53 7.56 393,394.911.000000

Base 28.550000 0.00 16.53 7.56 393,394.91

969457100 Total

48.93 8.840.0015,940.000 Local 459,405.08

Base 0.00 48.93 8.84 459,405.08

COMMON STOCK USD.1969490101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCLAYTON WILLIAMS ENERGY INC

90.000 NHHZ Local 55.790000 0.00 0.11 0.10 5,020.891.000000

Base 55.790000 0.00 0.11 0.10 5,020.89
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COMMON STOCK USD.01969904101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WILLIAMS SONOMA INC

550.000 NHEU Local 39.958200 0.00 8.25 0.43 21,968.331.000000

Base 39.958200 0.00 8.25 0.43 21,968.33

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,300.000 NHEU Local 37.260000 0.00 2.76 1.65 85,693.591.000000

Base 37.260000 0.00 2.76 1.65 85,693.59

969904101 Total

11.01 2.080.002,850.000 Local 107,661.92

Base 0.00 11.01 2.08 107,661.92

COMMON STOCK USD1.971807102 16 May 2011 16 May 2011 USD/DTCMERGER NON CASHWILMINGTON TRUST CORP

7,840.000 NHHY Local 4.433956 0.00 0.00 0.00 34,762.221.000000

Base 4.433956 0.00 0.00 0.00 34,762.22

ADR97263M109 16 May 2011 26 May 2011 USD/DTCTENDER OFFERWIMM BILL DANN FOODS ADR

6,896.000 NHHJ Local 34.021468 0.00 0.00 0.00 234,612.051.000000

Base 34.021468 0.00 0.00 0.00 234,612.05

COMMON STOCK97381W104 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCWINDSTREAM CORP

6,650.000 NHHY Local 13.040000 0.00 7.98 1.67 86,706.351.000000

Base 13.040000 0.00 7.98 1.67 86,706.35

COMMON STOCK974280307 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWINN DIXIE STORES INC

500.000 NHHZ Local 8.120000 0.00 0.60 0.08 4,059.321.000000

Base 8.120000 0.00 0.60 0.08 4,059.32

COMMON STOCK NPV97650W108 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWINTRUST FINANCIAL CORP

130.000 NHHZ Local 31.290000 0.00 0.16 0.08 4,067.461.000000

Base 31.290000 0.00 0.16 0.08 4,067.46
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COMMON STOCK USD.01976657106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WISCONSIN ENERGY CORP

800.000 NHHY Local 30.779000 0.00 12.00 0.48 24,610.721.000000

Base 30.779000 0.00 12.00 0.48 24,610.72

COMMON STOCK NPV981419104 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWORLD ACCEPTANCE CORP

1,190.000 NHHZ Local 62.590000 0.00 1.43 1.44 74,479.231.000000

Base 62.590000 0.00 1.43 1.44 74,479.23

COMMON STOCK USD.01981475106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWORLD FUEL SERVICES CORP

300.000 NHHZ Local 34.320000 0.00 0.36 0.20 10,295.441.000000

Base 34.320000 0.00 0.36 0.20 10,295.44

COMMON STOCK NPV981811102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETWORTHINGTON INDUSTRIES

200.000 NHHZ Local 19.670000 0.00 0.24 0.08 3,933.681.000000

Base 19.670000 0.00 0.24 0.08 3,933.68

CALL EXP 17OCT14981PUK902 11 Apr 2011 USD/EURMACQUARIEBANK LIMITED, LONDONMACQUARIE BANK LTD WTS

46,900.000 NHHP Local 51.573400 0.00 0.00 0.00 2,418,792.461.000000

Base 51.573400 0.00 0.00 0.00 2,418,792.46

11 Apr 2011 CANCEL USD/EURMACQUARIEBANK LIMITED, LONDON

-46,900.000 NHHP Local 51.573400 0.00 0.00 0.00 -2,418,792.461.000000

Base 51.573400 0.00 0.00 0.00 -2,418,792.46

11 Apr 2011 14 Apr 2011 USD/EURMACQUARIEBANK LIMITED, LONDON

46,900.000 NHHP Local 51.573400 0.00 0.00 0.00 2,418,792.461.000000

Base 51.573400 0.00 0.00 0.00 2,418,792.46

02 May 2011 USD/EURMACQUARIEBANK LIMITED, LONDON

394.000 NHHP Local 51.571802 0.00 0.00 0.00 20,319.291.000000

Base 51.571802 0.00 0.00 0.00 20,319.29
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02 May 2011 CANCEL USD/EURMACQUARIEBANK LIMITED, LONDON

-394.000 NHHP Local 51.571802 0.00 0.00 0.00 -20,319.291.000000

Base 51.571802 0.00 0.00 0.00 -20,319.29

02 May 2011 05 May 2011 USD/EURMACQUARIEBANK LIMITED, LONDON

394.000 NHHP Local 51.571802 0.00 0.00 0.00 20,319.291.000000

Base 51.571802 0.00 0.00 0.00 20,319.29

04 May 2011 09 May 2011 USD/EURMACQUARIEBANK LIMITED, LONDON

57.000 NHHP Local 51.363200 0.00 0.00 0.00 2,927.701.000000

Base 51.363200 0.00 0.00 0.00 2,927.70

981PUK902 Total

0.00 0.000.0047,351.000 Local 2,442,039.45

Base 0.00 0.00 0.00 2,442,039.45

COMMON STOCK USD.0198310W108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WYNDHAM WORLDWIDE CORP

1,140.000 NHHY Local 33.702400 0.00 17.10 0.74 38,402.901.000000

Base 33.702400 0.00 17.10 0.74 38,402.90

COMMON STOCK USD.01983134107 26 May 2011 01 Jun 2011 USD/DTC 0.01HEEVERS &CO. INC.WYNN RESORTS LTD

429.000 NHEU Local 144.472600 0.00 6.43 1.19 61,971.131.000000

Base 144.472600 0.00 6.43 1.19 61,971.13

COMMON STOCK USD.1983857103 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETX RITE INC

1,200.000 NHHZ Local 4.870000 0.00 1.44 0.12 5,842.441.000000

Base 4.870000 0.00 1.44 0.12 5,842.44

COMMON STOCK USD2.598389B100 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.XCEL ENERGY INC

1,300.000 NHHY Local 24.358800 0.00 19.50 0.61 31,646.331.000000

Base 24.358800 0.00 19.50 0.61 31,646.33
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,200.000 NHHY Local 24.020000 0.00 1.44 0.56 28,822.001.000000

Base 24.020000 0.00 1.44 0.56 28,822.00

98389B100 Total

20.94 1.170.002,500.000 Local 60,468.33

Base 0.00 20.94 1.17 60,468.33

COMMON STOCK USD.01983919101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.XILINX INC

1,460.000 NHEU Local 34.541600 0.00 21.90 0.97 50,407.871.000000

Base 34.541600 0.00 21.90 0.97 50,407.87

COMMON STOCK USD1.984121103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.XEROX CORP

3,100.000 NHHY Local 10.018500 0.00 46.50 0.60 31,010.251.000000

Base 10.018500 0.00 46.50 0.60 31,010.25

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,400.000 NHHY Local 9.890000 0.00 2.88 0.46 23,732.661.000000

Base 9.890000 0.00 2.88 0.46 23,732.66

984121103 Total

49.38 1.060.005,500.000 Local 54,742.91

Base 0.00 49.38 1.06 54,742.91

COMMON STOCK98416J118 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETXERIUM TECHNOLOGIES INC

200.000 NHHZ Local 17.940000 0.00 0.24 0.07 3,587.691.000000

Base 17.940000 0.00 0.24 0.07 3,587.69

COMMON STOCK984332106 01 Apr 2011 01 Apr 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHYAHOO  INC

46,000.000 NHDJ Local 16.650000 0.00 0.00 0.00 765,900.001.000000

Base 16.650000 0.00 0.00 0.00 765,900.00
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01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.

45,420.000 NHEU Local 16.815700 0.00 454.20 14.67 763,300.221.000000

Base 16.815700 0.00 454.20 14.67 763,300.22

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,120.000 NHEU Local 16.008400 0.00 46.80 0.96 49,898.451.000000

Base 16.008400 0.00 46.80 0.96 49,898.45

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,680.000 NHHY Local 15.896100 0.00 25.20 0.52 26,679.731.000000

Base 15.896100 0.00 25.20 0.52 26,679.73

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

31,490.000 NHEU Local 14.870000 0.00 37.78 9.00 468,209.521.000000

Base 14.870000 0.00 37.78 9.00 468,209.52

984332106 Total

563.98 25.150.00127,710.000 Local 2,073,987.92

Base 0.00 563.98 25.15 2,073,987.92

COMMON STOCK NPV988498101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.YUM  BRANDS INC

2,650.000 NHEU Local 55.941300 0.00 39.75 2.85 148,201.851.000000

Base 55.941300 0.00 39.75 2.85 148,201.85

COMMON STOCK USD.01989207105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ZEBRA TECHNOLOGIES CORP CL A

600.000 NHHY Local 41.733700 0.00 9.00 0.49 25,030.731.000000

Base 41.733700 0.00 9.00 0.49 25,030.73

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,520.000 NHHY Local 39.990000 0.00 1.82 1.17 60,781.811.000000

Base 39.990000 0.00 1.82 1.17 60,781.81
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989207105 Total

10.82 1.660.002,120.000 Local 85,812.54

Base 0.00 10.82 1.66 85,812.54

COMMON STOCK USD.0198956P102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ZIMMER HOLDINGS INC

1,240.000 NHHY Local 65.447500 0.00 18.60 1.56 81,134.741.000000

Base 65.447500 0.00 18.60 1.56 81,134.74

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

540.000 NHHY Local 61.500000 0.00 0.64 0.64 33,208.721.000000

Base 61.500000 0.00 0.64 0.64 33,208.72

98956P102 Total

19.24 2.200.001,780.000 Local 114,343.46

Base 0.00 19.24 2.20 114,343.46

COMMON STOCK NPV989701107 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCZIONS BANCORPORATION

1,060.000 NHHY Local 22.390000 0.00 1.27 0.46 23,731.671.000000

Base 22.390000 0.00 1.27 0.46 23,731.67

COMMON STOCK USD.1989855101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETZYGO CORP

300.000 NHHZ Local 12.470000 0.00 0.36 0.08 3,740.561.000000

Base 12.470000 0.00 0.36 0.08 3,740.56

TRANCHE F99YUND907 08 Apr 2011 08 Apr 2011 USD/BOSSTATE STREET BANK AND TRUSTCYRUS OPPORTUNITIES FD II LTD

16,711.390 NHHG Local 1.000000 0.00 0.00 0.00 16,711.391.000000

Base 1.000000 0.00 0.00 0.00 16,711.39

WTS EXP 09JUN1599ZSLS900 08 Jun 2011 13 Jun 2011 USD/EURCREDIT LYONNAIS SECSCLSA FINANCIAL PRODUCTS LTD

14,917.000 NHHP Local 39.898600 0.00 0.00 0.00 595,167.421.000000

Base 39.898600 0.00 0.00 0.00 595,167.42



Prepared by State StreetPage 1517

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

09 Jun 2011 15 Jun 2011 USD/EUR1 CREDIT LYONNAIS SECS

28,800.000 NHHP Local 39.105000 0.00 0.00 0.00 1,126,224.001.000000

Base 39.105000 0.00 0.00 0.00 1,126,224.00

10 Jun 2011 15 Jun 2011 USD/EURCREDIT LYONNAIS SECS

30,983.000 NHHP Local 38.370300 0.00 0.00 0.00 1,188,827.001.000000

Base 38.370300 0.00 0.00 0.00 1,188,827.00

99ZSLS900 Total

0.00 0.000.0074,700.000 Local 2,910,218.42

Base 0.00 0.00 0.00 2,910,218.42

LIMITED PARTNERSHIPACI0035N3 30 Jun 2011 USD/BOSSTATE STREET BANK AND TRUSTFRANKLIN PARK VENTURE FD 2008

3,767.000 NHEL Local 1.000000 0.00 0.00 0.00 3,767.001.000000

Base 1.000000 0.00 0.00 0.00 3,767.00

30 Jun 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-3,767.000 NHEL Local 1.000000 0.00 0.00 0.00 -3,767.001.000000

Base 1.000000 0.00 0.00 0.00 -3,767.00

30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

3,767.000 NHEL Local 1.000000 0.00 0.00 0.00 3,767.001.000000

Base 1.000000 0.00 0.00 0.00 3,767.00

ACI0035N3 Total

0.00 0.000.003,767.000 Local 3,767.00

Base 0.00 0.00 0.00 3,767.00

REITACI006AD2 29 Apr 2011 29 Apr 2011 USD/BOSAUTREPAT-DISTRIBUTIONCAHABA VILLAGE

230,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 230,000.001.000000

Base 1.000000 0.00 0.00 0.00 230,000.00
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31 May 2011 31 May 2011 USD/BOSAUTREPAT-DISTRIBUTION

245,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 245,000.001.000000

Base 1.000000 0.00 0.00 0.00 245,000.00

30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

170,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 170,000.001.000000

Base 1.000000 0.00 0.00 0.00 170,000.00

ACI006AD2 Total

0.00 0.000.00645,000.000 Local 645,000.00

Base 0.00 0.00 0.00 645,000.00

REITACI00LU54 30 Jun 2011 30 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTIONCB RICHARD ELLIS

5,500,000.000 NHEP Local 1.000000 0.00 0.00 0.00 5,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 5,500,000.00

WTS EXP 24JAN17 CERTB1PM35908 28 Apr 2011 05 May 2011 USD/EURDEUTSCHE BANK SECURITIES INCDEUTSCHE BANK AG LDN

11,000.000 NHHP Local 52.629100 0.00 0.00 0.00 578,920.101.000000

Base 52.629100 0.00 0.00 0.00 578,920.10

29 Apr 2011 06 May 2011 USD/EURDEUTSCHE BANK SECURITIES INC

15,100.000 NHHP Local 51.605300 0.00 0.00 0.00 779,240.031.000000

Base 51.605300 0.00 0.00 0.00 779,240.03

B1PM35908 Total

0.00 0.000.0026,100.000 Local 1,358,160.13

Base 0.00 0.00 0.00 1,358,160.13

LEPO WTS 20FEB18(HDFB2PW3M907 11 Apr 2011 18 Apr 2011 USD/EURHSBC SECURITIES (USA) INC.HSBC BANK

41,000.000 NHHP Local 15.599400 0.00 0.00 0.00 639,575.401.000000

Base 15.599400 0.00 0.00 0.00 639,575.40
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COMMON STOCK USD1.G0229R108 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ALTERRA CAPITAL HOLDINGS LTD

1,660.000 NHHZ Local 23.563600 0.00 24.90 0.76 39,089.921.000000

Base 23.563600 0.00 24.90 0.76 39,089.92

COMMON STOCKG02602103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAMDOCS LTD

3,360.000 NHEU Local 29.710000 0.00 4.03 1.92 99,819.651.000000

Base 29.710000 0.00 4.03 1.92 99,819.65

COMMON STOCK USD.01G0450A105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ARCH CAPITAL GROUP LTD

780.000 NHHY Local 33.947100 0.00 11.70 0.51 26,466.531.000000

Base 33.947100 0.00 11.70 0.51 26,466.53

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

510.000 NHEU Local 31.990000 0.00 0.61 0.32 16,313.971.000000

Base 31.990000 0.00 0.61 0.32 16,313.97

G0450A105 Total

12.31 0.830.001,290.000 Local 42,780.50

Base 0.00 12.31 0.83 42,780.50

COMMON STOCK USD1.G0464B107 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.ARGO GROUP INTERNATIONAL

550.000 NHHZ Local 32.623800 0.00 8.25 0.35 17,934.491.000000

Base 32.623800 0.00 8.25 0.35 17,934.49

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

150.000 NHHZ Local 28.400000 0.00 0.18 0.09 4,259.731.000000

Base 28.400000 0.00 0.18 0.09 4,259.73

G0464B107 Total

8.43 0.440.00700.000 Local 22,194.22

Base 0.00 8.43 0.44 22,194.22
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COMMON STOCKG05384105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ASPEN INSURANCE HOLDINGS LTD

910.000 NHHY Local 26.982300 0.00 13.65 0.48 24,539.761.000000

Base 26.982300 0.00 13.65 0.48 24,539.76

COMMON STOCK USD.01G0585R106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCASSURED GUARANTY LTD

1,550.000 NHHY Local 15.280000 0.00 1.86 0.46 23,681.681.000000

Base 15.280000 0.00 1.86 0.46 23,681.68

COMMON STOCKG0692U109 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCAXIS CAPITAL HOLDINGS LTD

2,200.000 NHEU Local 30.730000 0.00 2.64 1.30 67,602.061.000000

Base 30.730000 0.00 2.64 1.30 67,602.06

COMMON STOCKG1151C101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ACCENTURE PLC CL A

3,470.000 NHEU Local 56.871800 0.00 52.05 3.79 197,289.311.000000

Base 56.871800 0.00 52.05 3.79 197,289.31

COMMON STOCK USD.01G16962105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.BUNGE LTD

330.000 NHHY Local 72.497000 0.00 4.95 0.46 23,918.601.000000

Base 72.497000 0.00 4.95 0.46 23,918.60

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,850.000 NHHY Local 66.480000 0.00 3.42 3.64 189,460.941.000000

Base 66.480000 0.00 3.42 3.64 189,460.94

G16962105 Total

8.37 4.100.003,180.000 Local 213,379.54

Base 0.00 8.37 4.10 213,379.54

COMMON STOCK USD.08G20045202 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCENTRAL EUROPEAN MEDIA ENT A

3,240.000 NHHY Local 19.160000 0.00 3.88 1.20 62,073.321.000000

Base 19.160000 0.00 3.88 1.20 62,073.32
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COMMON STOCKG2022L114 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETCDC CORP CL A

4,272.000 NHHZ Local 2.100000 0.00 5.13 0.18 8,965.891.000000

Base 2.100000 0.00 5.13 0.18 8,965.89

COMMON STOCK USD.01G24140108 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COOPER INDUSTRIES PLC

950.000 NHEU Local 61.506300 0.00 14.25 1.13 58,415.611.000000

Base 61.506300 0.00 14.25 1.13 58,415.61

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,290.000 NHEU Local 58.140000 0.00 3.94 3.68 191,272.981.000000

Base 58.140000 0.00 3.94 3.68 191,272.98

G24140108 Total

18.19 4.810.004,240.000 Local 249,688.59

Base 0.00 18.19 4.81 249,688.59

COMMON STOCK USD.2G2554F113 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.COVIDIEN PLC

2,850.000 NHEU Local 54.750700 0.00 42.75 3.00 155,993.751.000000

Base 54.750700 0.00 42.75 3.00 155,993.75

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

13,240.000 NHEU Local 52.330000 0.00 15.88 13.31 692,820.011.000000

Base 52.330000 0.00 15.88 13.31 692,820.01

G2554F113 Total

58.63 16.310.0016,090.000 Local 848,813.76

Base 0.00 58.63 16.31 848,813.76

COMMON STOCK USD1.G30397106 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ENDURANCE SPECIALTY HOLDINGS

620.000 NHHY Local 39.672800 0.00 9.30 0.48 24,587.361.000000

Base 39.672800 0.00 9.30 0.48 24,587.36
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

700.000 NHEU Local 40.850000 0.00 0.84 0.55 28,593.611.000000

Base 40.850000 0.00 0.84 0.55 28,593.61

G30397106 Total

10.14 1.030.001,320.000 Local 53,180.97

Base 0.00 10.14 1.03 53,180.97

COMMON STOCK USD.01G3223R108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.EVEREST RE GROUP LTD

280.000 NHHY Local 88.123600 0.00 4.20 0.48 24,669.931.000000

Base 88.123600 0.00 4.20 0.48 24,669.93

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

640.000 NHHY Local 80.550000 0.00 0.76 0.99 51,550.251.000000

Base 80.550000 0.00 0.76 0.99 51,550.25

G3223R108 Total

4.96 1.470.00920.000 Local 76,220.18

Base 0.00 4.96 1.47 76,220.18

COMMON STOCK USD.01G3323L100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETFABRINET

420.000 NHHZ Local 21.830000 0.00 0.50 0.18 9,167.921.000000

Base 21.830000 0.00 0.50 0.18 9,167.92

COMMON STOCK USD.01G36738105 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.FRESH DEL MONTE PRODUCE INC

360.000 NHHZ Local 26.952800 0.00 5.40 0.19 9,697.421.000000

Base 26.952800 0.00 5.40 0.19 9,697.42

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

360.000 NHHZ Local 25.850000 0.00 0.43 0.18 9,305.391.000000

Base 25.850000 0.00 0.43 0.18 9,305.39



Prepared by State StreetPage 1523

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

G36738105 Total

5.83 0.370.00720.000 Local 19,002.81

Base 0.00 5.83 0.37 19,002.81

COMMON STOCK USD2.5G3682E127 02 May 2011 05 May 2011 USD/DTC 0.04GARDNER RICH & COFRONTLINE LTD

11,169.000 NHEZ Local 21.524700 0.00 446.76 4.62 239,957.991.000000

Base 21.524700 0.00 446.76 4.62 239,957.99

03 May 2011 06 May 2011 USD/DTC 0.04GARDNER RICH & CO

11,339.000 NHEZ Local 21.443900 0.00 453.56 4.67 242,694.151.000000

Base 21.443900 0.00 453.56 4.67 242,694.15

04 May 2011 09 May 2011 USD/DTC 0.04GARDNER RICH & CO

11,339.000 NHEZ Local 21.029600 0.00 453.56 4.58 237,996.491.000000

Base 21.029600 0.00 453.56 4.58 237,996.49

03 Jun 2011 09 Jun 2011 USD/DTC 0.021 HEEVERS &CO. INC.

990.000 NHHY Local 17.105200 0.00 14.85 0.33 16,918.971.000000

Base 17.105200 0.00 14.85 0.33 16,918.97

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

2,470.000 NHEU Local 14.900000 0.00 2.96 0.71 36,799.331.000000

Base 14.900000 0.00 2.96 0.71 36,799.33

G3682E127 Total

1,371.69 14.910.0037,307.000 Local 774,366.93

Base 0.00 1,371.69 14.91 774,366.93

COMMON STOCKG38490200 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGEROVA FINANCIAL GROUP LTD

183.000 NHHZ Local 0.400000 0.00 0.22 0.01 72.971.000000

Base 0.400000 0.00 0.22 0.01 72.97
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COMMON STOCK USD.01G3921A175 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLOBAL CROSSING LTD

150.000 NHHZ Local 35.690000 0.00 0.18 0.11 5,353.211.000000

Base 35.690000 0.00 0.18 0.11 5,353.21

COMMON STOCKG39319101 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGLOBAL INDEMNITY PLC

190.000 NHHZ Local 21.460000 0.00 0.23 0.08 4,077.091.000000

Base 21.460000 0.00 0.23 0.08 4,077.09

COMMON STOCK USD.01G4095J109 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGREENLIGHT CAPITAL RE LTD A

1,090.000 NHHZ Local 25.630000 0.00 1.31 0.54 27,934.851.000000

Base 25.630000 0.00 1.31 0.54 27,934.85

COMMON STOCK USD.1G4388N106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.HELEN OF TROY LTD

150.000 NHHZ Local 29.658700 0.00 2.25 0.09 4,446.471.000000

Base 29.658700 0.00 2.25 0.09 4,446.47

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

150.000 NHHZ Local 32.380000 0.00 0.18 0.10 4,856.721.000000

Base 32.380000 0.00 0.18 0.10 4,856.72

G4388N106 Total

2.43 0.190.00300.000 Local 9,303.19

Base 0.00 2.43 0.19 9,303.19

COMMON STOCKG4412G101 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.HERBALIFE LTD

680.000 NHEU Local 54.044700 0.00 10.20 0.71 36,739.491.000000

Base 54.044700 0.00 10.20 0.71 36,739.49

COMMON STOCK USD1.G47791101 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INGERSOLL RAND PLC

1,250.000 NHHY Local 47.038400 0.00 18.75 1.13 58,778.121.000000

Base 47.038400 0.00 18.75 1.13 58,778.12
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24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

18,830.000 NHHY Local 43.130000 0.00 22.59 15.60 812,099.711.000000

Base 43.130000 0.00 22.59 15.60 812,099.71

G47791101 Total

41.34 16.730.0020,080.000 Local 870,877.83

Base 0.00 41.34 16.73 870,877.83

COMMON STOCK USD.2G491BT108 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.INVESCO LTD

1,000.000 NHHY Local 23.190000 0.00 15.00 0.45 23,174.551.000000

Base 23.190000 0.00 15.00 0.45 23,174.55

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

8,920.000 NHEU Local 21.920000 0.00 10.70 3.76 195,511.941.000000

Base 21.920000 0.00 10.70 3.76 195,511.94

G491BT108 Total

25.70 4.210.009,920.000 Local 218,686.49

Base 0.00 25.70 4.21 218,686.49

COMMON STOCK USD.01G5299G106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETKNIGHTSBRIDGE TANKERS LTD

400.000 NHHZ Local 21.820000 0.00 0.48 0.17 8,727.351.000000

Base 21.820000 0.00 0.48 0.17 8,727.35

COMMON STOCKG5876H105 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.MARVELL TECHNOLOGY GROUP LTD

3,070.000 NHEU Local 14.249700 0.00 46.05 0.84 43,699.691.000000

Base 14.249700 0.00 46.05 0.84 43,699.69

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

30,990.000 NHEU Local 14.060000 0.00 37.18 8.37 435,673.851.000000

Base 14.060000 0.00 37.18 8.37 435,673.85
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G5876H105 Total

83.23 9.210.0034,060.000 Local 479,373.54

Base 0.00 83.23 9.21 479,373.54

COMMON STOCKG62185106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.MONTPELIER RE HOLDINGS LTD

700.000 NHHZ Local 18.457900 0.00 10.50 0.25 12,909.781.000000

Base 18.457900 0.00 10.50 0.25 12,909.78

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

310.000 NHHZ Local 17.230000 0.00 0.37 0.11 5,340.821.000000

Base 17.230000 0.00 0.37 0.11 5,340.82

G62185106 Total

10.87 0.360.001,010.000 Local 18,250.60

Base 0.00 10.87 0.36 18,250.60

COMMON STOCKG6359F103 01 Apr 2011 06 Apr 2011 USD/DTC 0.01HEEVERS &CO. INC.NABORS INDUSTRIES LTD

1,100.000 NHEU Local 30.385500 0.00 11.00 0.65 33,412.401.000000

Base 30.385500 0.00 11.00 0.65 33,412.40

26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,110.000 NHEU Local 27.570900 0.00 31.65 1.12 58,141.831.000000

Base 27.570900 0.00 31.65 1.12 58,141.83

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

19,390.000 NHEU Local 23.040000 0.00 23.26 8.58 446,713.761.000000

Base 23.040000 0.00 23.26 8.58 446,713.76

G6359F103 Total

65.91 10.350.0022,600.000 Local 538,267.99

Base 0.00 65.91 10.35 538,267.99
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COMMON STOCK USD.01G65773106 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETNORDIC AMERICAN TANKERS LTD

300.000 NHHZ Local 22.020000 0.00 0.36 0.13 6,605.511.000000

Base 22.020000 0.00 0.36 0.13 6,605.51

COMMON STOCK USD.01G67742109 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ONEBEACON INSURANCE GROUP A

1,890.000 NHHY Local 14.529800 0.00 28.35 0.53 27,432.441.000000

Base 14.529800 0.00 28.35 0.53 27,432.44

COMMON STOCK USD.01G67743107 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETORIENT EXPRESS HOTELS LTD  A

1,610.000 NHHZ Local 10.040000 0.00 1.93 0.32 16,162.151.000000

Base 10.040000 0.00 1.93 0.32 16,162.15

COMMON STOCK USD1.G6852T105 20 Apr 2011 26 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PARTNERRE LTD

780.000 NHHY Local 79.147900 0.00 11.70 1.19 61,722.471.000000

Base 79.147900 0.00 11.70 1.19 61,722.47

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHHY Local 73.597900 0.00 4.95 0.47 24,281.891.000000

Base 73.597900 0.00 4.95 0.47 24,281.89

G6852T105 Total

16.65 1.660.001,110.000 Local 86,004.36

Base 0.00 16.65 1.66 86,004.36

COMMON STOCK USD.01G7127P100 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.PLATINUM UNDERWRITERS HLDGS

120.000 NHHZ Local 38.033300 0.00 1.80 0.09 4,562.111.000000

Base 38.033300 0.00 1.80 0.09 4,562.11

24 Jun 2011 29 Jun 2011 USD/DTCINSTINET

240.000 NHHZ Local 32.180000 0.00 0.29 0.15 7,722.761.000000

Base 32.180000 0.00 0.29 0.15 7,722.76
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G7127P100 Total

2.09 0.240.00360.000 Local 12,284.87

Base 0.00 2.09 0.24 12,284.87

COMMON STOCK USD1.G7496G103 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.RENAISSANCERE HOLDINGS LTD

350.000 NHHY Local 71.696900 0.00 5.25 0.49 25,088.181.000000

Base 71.696900 0.00 5.25 0.49 25,088.18

COMMON STOCKG7945M107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.SEAGATE TECHNOLOGY

1,770.000 NHEU Local 16.677700 0.00 26.55 0.57 29,492.411.000000

Base 16.677700 0.00 26.55 0.57 29,492.41

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

18,720.000 NHEU Local 15.350000 0.00 22.46 5.52 287,324.021.000000

Base 15.350000 0.00 22.46 5.52 287,324.02

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

9,560.000 NHHY Local 15.350000 0.00 11.47 2.82 146,731.711.000000

Base 15.350000 0.00 11.47 2.82 146,731.71

G7945M107 Total

60.48 8.910.0030,050.000 Local 463,548.14

Base 0.00 60.48 8.91 463,548.14

COMMON STOCK USD1.G81075106 06 Apr 2011 11 Apr 2011 USD/DTC 0.02HEEVERS &CO. INC.SHIP FINANCE INTL LTD

200.000 NHHZ Local 20.955000 0.00 3.00 0.09 4,187.911.000000

Base 20.955000 0.00 3.00 0.09 4,187.91

COMMON STOCKG9319H102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.VALIDUS HOLDINGS LTD

770.000 NHHY Local 31.968000 0.00 11.55 0.48 24,603.331.000000

Base 31.968000 0.00 11.55 0.48 24,603.33
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COMMON STOCK USD1.G9456A100 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETGOLAR LNG LTD

4,910.000 NHHZ Local 32.200000 0.00 5.89 3.04 158,093.071.000000

Base 32.200000 0.00 5.89 3.04 158,093.07

COMMON STOCK USD1.G9618E107 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WHITE MOUNTAINS INSURANCE GP

62.000 NHHY Local 403.641900 0.00 0.93 0.49 25,024.381.000000

Base 403.641900 0.00 0.93 0.49 25,024.38

COMMON STOCK USD.01G98290102 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.XL GROUP PLC

1,080.000 NHHY Local 22.617100 0.00 16.20 0.47 24,409.801.000000

Base 22.617100 0.00 16.20 0.47 24,409.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

1,510.000 NHHY Local 21.180000 0.00 1.81 0.62 31,979.371.000000

Base 21.180000 0.00 1.81 0.62 31,979.37

G98290102 Total

18.01 1.090.002,590.000 Local 56,389.17

Base 0.00 18.01 1.09 56,389.17

COMMON STOCKH0023R105 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.ACE LTD

640.000 NHHY Local 68.321000 0.00 9.60 0.84 43,715.001.000000

Base 68.321000 0.00 9.60 0.84 43,715.00

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,240.000 NHEU Local 63.950000 0.00 3.88 3.98 207,190.141.000000

Base 63.950000 0.00 3.88 3.98 207,190.14

H0023R105 Total

13.48 4.820.003,880.000 Local 250,905.14

Base 0.00 13.48 4.82 250,905.14
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COMMON STOCK USD.2H01301102 11 Apr 2011 USD/DTCMERGERALCON INC

4,364.000 NHEU Local 170.809974 0.00 0.00 0.00 745,414.731.000000

Base 170.809974 0.00 0.00 0.00 745,414.73

11 Apr 2011 CANCEL USD/DTCMERGER

-4,364.000 NHEU Local 170.809974 0.00 0.00 0.00 -745,414.731.000000

Base 170.809974 0.00 0.00 0.00 -745,414.73

11 Apr 2011 12 Apr 2011 USD/DTC1 MERGER

4,364.000 NHEU Local 167.939509 0.00 0.00 0.00 732,888.021.000000

Base 167.939509 0.00 0.00 0.00 732,888.02

H01301102 Total

0.00 0.000.004,364.000 Local 732,888.02

Base 0.00 0.00 0.00 732,888.02

COMMON STOCK USD1.H27013103 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.WEATHERFORD INTL LTD

2,810.000 NHEU Local 19.634300 0.00 42.15 1.06 55,129.171.000000

Base 19.634300 0.00 42.15 1.06 55,129.17

03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,280.000 NHHY Local 19.551400 0.00 19.20 0.49 25,006.101.000000

Base 19.551400 0.00 19.20 0.49 25,006.10

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

35,230.000 NHEU Local 17.720000 0.00 42.27 11.99 624,221.341.000000

Base 17.720000 0.00 42.27 11.99 624,221.34

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

32,230.000 NHHY Local 17.720000 0.00 38.67 10.97 571,065.961.000000

Base 17.720000 0.00 38.67 10.97 571,065.96
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H27013103 Total

142.29 24.510.0071,550.000 Local 1,275,422.57

Base 0.00 142.29 24.51 1,275,422.57

COMMON STOCKH2906T109 23 May 2011 26 May 2011 USD/DTC 0.04MR BEAL &COMPANYGARMIN LTD

17,931.000 NHEZ Local 34.162600 0.00 717.24 11.77 611,840.571.000000

Base 34.162600 0.00 717.24 11.77 611,840.57

24 May 2011 27 May 2011 USD/DTC 0.04MR BEAL &COMPANY

17,932.000 NHEZ Local 33.496800 0.00 717.28 11.54 599,935.801.000000

Base 33.496800 0.00 717.28 11.54 599,935.80

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

900.000 NHHY Local 33.450000 0.00 1.08 0.58 30,103.341.000000

Base 33.450000 0.00 1.08 0.58 30,103.34

H2906T109 Total

1,435.60 23.890.0036,763.000 Local 1,241,879.71

Base 0.00 1,435.60 23.89 1,241,879.71

COMMON STOCK USD8.3H89128104 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.TYCO INTERNATIONAL LTD

1,180.000 NHHY Local 47.433600 0.00 17.70 1.08 55,952.871.000000

Base 47.433600 0.00 17.70 1.08 55,952.87

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

4,310.000 NHEU Local 46.610000 0.00 5.17 3.86 200,880.071.000000

Base 46.610000 0.00 5.17 3.86 200,880.07

H89128104 Total

22.87 4.940.005,490.000 Local 256,832.94

Base 0.00 22.87 4.94 256,832.94
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COMMON STOCK CHF.1H89231338 04 Apr 2011 07 Apr 2011 USD/DTC 0.02PERSHING LLCUBS AG REG

8,850.000 NHEY Local 18.194901 0.00 177.00 3.10 160,844.771.000000

Base 18.194901 0.00 177.00 3.10 160,844.77

COMMON STOCK USD1.M87245102 24 Jun 2011 29 Jun 2011 USD/DTCINSTINETSYNERON MEDICAL LTD

3,900.000 NHHZ Local 11.960000 0.00 4.68 0.90 46,638.421.000000

Base 11.960000 0.00 4.68 0.90 46,638.42

COMMON STOCKN20935206 03 Jun 2011 08 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CNH GLOBAL N.V.

600.000 NHHY Local 40.697300 0.00 9.00 0.47 24,408.911.000000

Base 40.697300 0.00 9.00 0.47 24,408.91

24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INC

3,840.000 NHEU Local 35.960000 0.00 4.60 2.66 138,079.141.000000

Base 35.960000 0.00 4.60 2.66 138,079.14

N20935206 Total

13.60 3.130.004,440.000 Local 162,488.05

Base 0.00 13.60 3.13 162,488.05

COMMON STOCK EUR.02N22717107 26 May 2011 01 Jun 2011 USD/DTC 0.02HEEVERS &CO. INC.CORE LABORATORIES N.V.

930.000 NHEU Local 101.959000 0.00 13.95 1.83 94,806.091.000000

Base 101.959000 0.00 13.95 1.83 94,806.09

10 Jun 2011 15 Jun 2011 USD/DTC 0.02PIPER JAFFRAY

8,758.000 NHEZ Local 101.987100 0.00 175.16 17.15 893,010.711.000000

Base 101.987100 0.00 175.16 17.15 893,010.71

N22717107 Total

189.11 18.980.009,688.000 Local 987,816.80

Base 0.00 189.11 18.98 987,816.80
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COMMON STOCK EUR.07N63218106 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCNIELSEN HOLDINGS NV

3,400.000 NHHY Local 29.970000 0.00 4.08 1.96 101,891.961.000000

Base 29.970000 0.00 4.08 1.96 101,891.96

COMMON STOCK NPVP31076105 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCCOPA HOLDINGS SA CLASS A

500.000 NHHY Local 65.220000 0.00 0.60 0.63 32,608.771.000000

Base 65.220000 0.00 0.60 0.63 32,608.77

COMMON STOCK USD.01V7780T103 24 Jun 2011 29 Jun 2011 USD/DTCJEFFERIES+ COMPANY INCROYAL CARIBBEAN CRUISES LTD

1,870.000 NHHY Local 36.210000 0.00 2.24 1.31 67,709.151.000000

Base 36.210000 0.00 2.24 1.31 67,709.15

US DOLLAR  Total

0.00Local401,810,520.250

0.00Base

8,447.00

8,447.00

177,888.96

177,888.96

905,793,820.05

905,793,820.05

EQUITY  Total

446,687,286.850
Base 0.00 309,274.81 54,952.00 1,066,590,958.99

FIXED INCOME
US DOLLAR

6.7%   15 Nov 201300206RAP7 14 Jun 2011 17 Jun 2011 USD/DTCUS BANCORP INVESTMENTS INCAT + T INC

1,200,000.000 NHHW Local 112.470000 7,146.67 0.00 0.00 1,349,640.001.000000

Base 112.470000 7,146.67 0.00 0.00 1,349,640.00

24 Jun 2011 29 Jun 2011 USD/DTCUS BANCORP INVESTMENTS INC

1,100,000.000 NHHW Local 112.511000 9,007.78 0.00 0.00 1,237,621.001.000000

Base 112.511000 9,007.78 0.00 0.00 1,237,621.00
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00206RAP7 Total

0.00 0.0016,154.452,300,000.000 Local 2,587,261.00

Base 16,154.45 0.00 0.00 2,587,261.00

4.85%   15 Feb 201400206RAQ5 14 Jun 2011 17 Jun 2011 USD/DTCDEUTSCHE BANK SECURITIES INCAT+T INC

4,625,000.000 NHHW Local 108.626000 76,017.01 0.00 0.00 5,023,952.501.000000

Base 108.626000 76,017.01 0.00 0.00 5,023,952.50

1%   12 Mar 201600212UAC1 31 Mar 2011 USD/OTHPAYDOWNATI ACQUISITION I CORP

1,341.120 NHHL Local 100.000000 0.00 0.00 0.00 1,341.121.000000

Base 100.000000 0.00 0.00 0.00 1,341.12

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,341.120 NHHL Local 100.000000 0.00 0.00 0.00 -1,341.121.000000

Base 100.000000 0.00 0.00 0.00 -1,341.12

08 Apr 2011 12 Apr 2011 USD/OTH4 PAYDOWN

4,109.250 NHHL Local 100.000000 0.00 0.00 0.00 4,109.251.000000

Base 100.000000 0.00 0.00 0.00 4,109.25

30 Jun 2011 OPEN USD/OTH6 PAYDOWN

313.810 NHHL Local 100.000000 0.00 0.00 0.00 313.811.000000

Base 100.000000 0.00 0.00 0.00 313.81

00212UAC1 Total

0.00 0.000.004,423.060 Local 4,423.06

Base 0.00 0.00 0.00 4,423.06

5.6%   30 Nov 2017002819AB6 24 Jun 2011 29 Jun 2011 USD/DTCUS BANCORP INVESTMENTS INCABBOTT LABORATORIES

260,000.000 NHHW Local 117.720000 1,172.89 0.00 0.00 306,072.001.000000

Base 117.720000 1,172.89 0.00 0.00 306,072.00
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1%   18 Dec 201700769EAK6 10 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTONADVANTAGE SALES + MARKETING

748,125.000 NHHM Local 100.750000 0.00 0.00 0.00 753,735.941.000000

Base 100.750000 0.00 0.00 0.00 753,735.94

10 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-748,125.000 NHHM Local 100.750000 0.00 0.00 0.00 -753,735.941.000000

Base 100.750000 0.00 0.00 0.00 -753,735.94

10 May 2011 20 May 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

748,125.000 NHHM Local 100.750000 0.00 0.00 0.00 753,735.941.000000

Base 100.750000 0.00 0.00 0.00 753,735.94

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,510.900 NHHL Local 100.000000 0.00 0.00 0.00 1,510.901.000000

Base 100.000000 0.00 0.00 0.00 1,510.90

00769EAK6 Total

0.00 0.000.00749,635.900 Local 755,246.84

Base 0.00 0.00 0.00 755,246.84

1%   01 Jun 201800809DAJ3 13 Jun 2011 USD/OTHBANK OF AMERICAAES CORP

748,125.000 NHHM Local 100.249999 0.00 0.00 0.00 749,995.311.000000

Base 100.249999 0.00 0.00 0.00 749,995.31

13 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-748,125.000 NHHM Local 100.249999 0.00 0.00 0.00 -749,995.311.000000

Base 100.249999 0.00 0.00 0.00 -749,995.31

13 Jun 2011 24 Jun 2011 USD/OTH1 BANK OF AMERICA

748,125.000 NHHM Local 100.249999 0.00 0.00 0.00 749,995.311.000000

Base 100.249999 0.00 0.00 0.00 749,995.31
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00809DAJ3 Total

0.00 0.000.00748,125.000 Local 749,995.31

Base 0.00 0.00 0.00 749,995.31

5%   16 Jul 201500828KAF2 31 Mar 2011 USD/OTHPAYDOWNAFFINION GROUP INC

2,514.670 NHHM Local 100.000000 0.00 0.00 0.00 2,514.671.000000

Base 100.000000 0.00 0.00 0.00 2,514.67

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,514.670 NHHM Local 100.000000 0.00 0.00 0.00 -2,514.671.000000

Base 100.000000 0.00 0.00 0.00 -2,514.67

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

2,514.670 NHHM Local 100.000000 0.00 0.00 0.00 2,514.671.000000

Base 100.000000 0.00 0.00 0.00 2,514.67

00828KAF2 Total

0.00 0.000.002,514.670 Local 2,514.67

Base 0.00 0.00 0.00 2,514.67

1%   21 Oct 201601168BAQ4 30 Jun 2011 OPEN USD/OTH1 PAYDOWNALASKA COMMUNICATIONS SYS  HLD

3,000.000 NHHL Local 100.000000 0.00 0.00 0.00 3,000.001.000000

Base 100.000000 0.00 0.00 0.00 3,000.00

5.5%   01 Jun 201601860YAC6 15 Jun 2011 15 Jun 2011 USD/OTHPAYDOWNALLIANCE HEALTHCARE SVCS INC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   30 Sep 201601862LAF5 31 Mar 2011 20 Jun 2011 USD/OTH81 PAYDOWNALLIANCE LAUNDRY SYS LLC

9,160.020 NHHL Local 100.000000 0.00 0.00 0.00 9,160.021.000000

Base 100.000000 0.00 0.00 0.00 9,160.02
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30 Jun 2011 OPEN USD/OTH1 PAYDOWN

14,656.020 NHHL Local 100.000000 0.00 0.00 0.00 14,656.021.000000

Base 100.000000 0.00 0.00 0.00 14,656.02

01862LAF5 Total

0.00 0.000.0023,816.040 Local 23,816.04

Base 0.00 0.00 0.00 23,816.04

9.7%   10 Nov 201802209SAD5 24 Jun 2011 29 Jun 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCALTRIA GROUP INC

110,000.000 NHHW Local 133.572000 1,452.31 0.00 0.00 146,929.201.000000

Base 133.572000 1,452.31 0.00 0.00 146,929.20

7.3%   20 Aug 20130258M0CY3 24 Jun 2011 29 Jun 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPAMERICAN EXPRESS CR CORP

470,000.000 NHHW Local 111.481000 12,294.42 0.00 0.00 523,960.701.000000

Base 111.481000 12,294.42 0.00 0.00 523,960.70

4%   14 Apr 201803073JAL8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNAMERISTAR CASINOS INC

3,205.070 NHHL Local 100.000000 0.00 0.00 0.00 3,205.071.000000

Base 100.000000 0.00 0.00 0.00 3,205.07

1%   01 Apr 201603840BAD5 31 Mar 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPEAQUILEX HLDGS LLC

249,317.210 NHHL Local 100.250002 0.00 0.00 0.00 249,940.511.000000

Base 100.250002 0.00 0.00 0.00 249,940.51

31 Mar 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-249,317.210 NHHL Local 100.250002 0.00 0.00 0.00 -249,940.511.000000

Base 100.250002 0.00 0.00 0.00 -249,940.51

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

3,110.950 NHHM Local 100.000000 0.00 0.00 0.00 3,110.951.000000

Base 100.000000 0.00 0.00 0.00 3,110.95
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03840BAD5 Total

0.00 0.000.003,110.950 Local 3,110.95

Base 0.00 0.00 0.00 3,110.95

8.5%   01 Feb 2015038521AD2 11 May 2011 16 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCARAMARK CORP

606,000.000 NHFS Local 104.500000 15,023.75 0.00 0.00 633,270.001.000000

Base 104.500000 15,023.75 0.00 0.00 633,270.00

9%   15 Aug 2016045054AA1 25 May 2011 31 May 2011 USD/DTCWELLS FARGO SECURITIES, LLCASHTEAD CAP INC

1,019,000.000 NHFS Local 105.000000 27,003.50 0.00 0.00 1,069,950.001.000000

Base 105.000000 27,003.50 0.00 0.00 1,069,950.00

28 Jun 2011 OPEN USD/DTCWELLS FARGO SECURITIES, LLC

195,000.000 NHFS Local 104.625000 6,630.00 0.00 0.00 204,018.751.000000

Base 104.625000 6,630.00 0.00 0.00 204,018.75

045054AA1 Total

0.00 0.0033,633.501,214,000.000 Local 1,273,968.75

Base 33,633.50 0.00 0.00 1,273,968.75

8.625%   01 Aug 2015045056AA6 28 Apr 2011 28 Apr 2011 USD/DTCCALLED BONDSASHTEAD HOLDINGS PLC

614,000.000 NHFS Local 104.313000 12,798.06 0.00 0.00 640,481.821.000000

Base 104.313000 12,798.06 0.00 0.00 640,481.82

1%   07 May 201604523JAL2 30 Jun 2011 OPEN USD/OTH1 PAYDOWNASPECT SOFTWARE INC

2,810.840 NHHL Local 100.000000 0.00 0.00 0.00 2,810.841.000000

Base 100.000000 0.00 0.00 0.00 2,810.84

200%   24 May 201804649VAE0 20 May 2011 USD/OTHBANK OF AMERICA, N.A.ASURION LLC

850,822.000 NHHL Local 99.250000 0.00 0.00 0.00 844,440.841.000000

Base 99.250000 0.00 0.00 0.00 844,440.84
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20 May 2011 CANCEL USD/OTHBANK OF AMERICA, N.A.

-850,822.000 NHHL Local 99.250000 0.00 0.00 0.00 -844,440.841.000000

Base 99.250000 0.00 0.00 0.00 -844,440.84

20 May 2011 24 Jun 2011 USD/OTH1 BANK OF AMERICA, N.A.

850,822.000 NHHL Local 99.250000 0.00 0.00 0.00 844,440.841.000000

Base 99.250000 0.00 0.00 0.00 844,440.84

04649VAE0 Total

0.00 0.000.00850,822.000 Local 844,440.84

Base 0.00 0.00 0.00 844,440.84

1%   30 Apr 201204962CAC5 27 Apr 2011 27 Apr 2011 USD/OTHPAYDOWNATTACHMATE CORP

862,254.150 NHHM Local 100.000000 0.00 0.00 0.00 862,254.151.000000

Base 100.000000 0.00 0.00 0.00 862,254.15

1%   30 Apr 201604962UAH4 28 Apr 2011 USD/OTHPAYDOWNATRIUM COS INC

4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 4,414.361.000000

Base 100.000000 0.00 0.00 0.00 4,414.36

28 Apr 2011 CANCEL USD/OTHPAYDOWN

-4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 -4,414.361.000000

Base 100.000000 0.00 0.00 0.00 -4,414.36

28 Apr 2011 USD/OTHPAYDOWN

4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 4,414.361.000000

Base 100.000000 0.00 0.00 0.00 4,414.36

28 Apr 2011 CANCEL USD/OTHPAYDOWN

-4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 -4,414.361.000000

Base 100.000000 0.00 0.00 0.00 -4,414.36
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28 Apr 2011 USD/OTHPAYDOWN

4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 4,414.361.000000

Base 100.000000 0.00 0.00 0.00 4,414.36

28 Apr 2011 CANCEL USD/OTHPAYDOWN

-4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 -4,414.361.000000

Base 100.000000 0.00 0.00 0.00 -4,414.36

28 Apr 2011 19 May 2011 USD/OTH21 PAYDOWN

4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 4,414.361.000000

Base 100.000000 0.00 0.00 0.00 4,414.36

04962UAH4 Total

0.00 0.000.004,414.360 Local 4,414.36

Base 0.00 0.00 0.00 4,414.36

1%   15 Dec 201605332NAJ6 14 Jun 2011 15 Jun 2011 USD/OTH1 PAYDOWNAUTOTRADER COM INC

748,125.000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.001.000000

Base 100.000000 0.00 0.00 0.00 748,125.00

3.0605%   26 Oct 20105349UAJ1 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNAVAYA INC

2,166.410 NHHM Local 100.000000 0.00 0.00 0.00 2,166.411.000000

Base 100.000000 0.00 0.00 0.00 2,166.41

1%   26 Oct 201705349UAP7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNAVAYA INC

3,032.880 NHHM Local 100.000000 0.00 0.00 0.00 3,032.881.000000

Base 100.000000 0.00 0.00 0.00 3,032.88

1%   22 Aug 201105365VAC3 31 Mar 2011 USD/OTHPAYDOWNAVETA INC

7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 7,195.991.000000

Base 100.000000 0.00 0.00 0.00 7,195.99
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31 Mar 2011 CANCEL USD/OTHPAYDOWN

-7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 -7,195.991.000000

Base 100.000000 0.00 0.00 0.00 -7,195.99

31 Mar 2011 USD/OTHPAYDOWN

7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 7,195.991.000000

Base 100.000000 0.00 0.00 0.00 7,195.99

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 -7,195.991.000000

Base 100.000000 0.00 0.00 0.00 -7,195.99

30 Jun 2011 OPEN USD/OTH5 PAYDOWN

7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 7,195.991.000000

Base 100.000000 0.00 0.00 0.00 7,195.99

05365VAC3 Total

0.00 0.000.007,195.990 Local 7,195.99

Base 0.00 0.00 0.00 7,195.99

1%   22 Aug 201105365VAF6 31 Mar 2011 USD/OTHPAYDOWNAVETA INC

7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 7,195.991.000000

Base 100.000000 0.00 0.00 0.00 7,195.99

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 -7,195.991.000000

Base 100.000000 0.00 0.00 0.00 -7,195.99

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 7,195.991.000000

Base 100.000000 0.00 0.00 0.00 7,195.99
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05365VAF6 Total

0.00 0.000.007,195.990 Local 7,195.99

Base 0.00 0.00 0.00 7,195.99

1%   04 Jun 201405568CAD8 06 Jun 2011 07 Jun 2011 USD/OTH1 PAYDOWNBRSP LLC

4,458.350 NHHL Local 100.000000 0.00 0.00 0.00 4,458.351.000000

Base 100.000000 0.00 0.00 0.00 4,458.35

06 Jun 2011 06 Jun 2011 USD/OTHPAYDOWN

15,435.920 NHHM Local 100.000000 0.00 0.00 0.00 15,435.921.000000

Base 100.000000 0.00 0.00 0.00 15,435.92

05568CAD8 Total

0.00 0.000.0019,894.270 Local 19,894.27

Base 0.00 0.00 0.00 19,894.27

1%   19 Dec 201605570UAL6 10 May 2011 USD/OTHBANK OF AMERICABNY CONVERGEX GROUP LLC

496,250.000 NHHM Local 101.000000 0.00 0.00 0.00 501,212.501.000000

Base 101.000000 0.00 0.00 0.00 501,212.50

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-496,250.000 NHHM Local 101.000000 0.00 0.00 0.00 -501,212.501.000000

Base 101.000000 0.00 0.00 0.00 -501,212.50

10 May 2011 USD/OTHBANK OF AMERICA

349,569.250 NHHM Local 101.000000 0.00 0.00 0.00 353,064.941.000000

Base 101.000000 0.00 0.00 0.00 353,064.94

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-349,569.250 NHHM Local 101.000000 0.00 0.00 0.00 -353,064.941.000000

Base 101.000000 0.00 0.00 0.00 -353,064.94
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10 May 2011 USD/OTHBANK OF AMERICA

349,569.250 NHHM Local 101.000000 0.00 0.00 0.00 353,064.941.000000

Base 101.000000 0.00 0.00 0.00 353,064.94

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-349,569.250 NHHM Local 101.000000 0.00 0.00 0.00 -353,064.941.000000

Base 101.000000 0.00 0.00 0.00 -353,064.94

10 May 2011 USD/BOSBANK OF AMERICA

496,250.000 NHHM Local 101.000000 0.00 0.00 0.00 501,212.501.000000

Base 101.000000 0.00 0.00 0.00 501,212.50

10 May 2011 CANCEL USD/BOSBANK OF AMERICA

-496,250.000 NHHM Local 101.000000 0.00 0.00 0.00 -501,212.501.000000

Base 101.000000 0.00 0.00 0.00 -501,212.50

10 May 2011 02 Jun 2011 USD/BOS1 BANK OF AMERICA

349,569.250 NHHM Local 100.999999 0.00 0.00 0.00 353,064.941.000000

Base 100.999999 0.00 0.00 0.00 353,064.94

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

683.080 NHHL Local 100.000000 0.00 0.00 0.00 683.081.000000

Base 100.000000 0.00 0.00 0.00 683.08

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,765.470 NHHM Local 100.000000 0.00 0.00 0.00 1,765.471.000000

Base 100.000000 0.00 0.00 0.00 1,765.47

05570UAL6 Total

0.00 0.000.00352,017.800 Local 355,513.49

Base 0.00 0.00 0.00 355,513.49
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Stl Date Fail Days Broker Name
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   17 Dec 201605570UAP7 10 May 2011 USD/OTHBANK OF AMERICABNY CONVERGEX GROUP LLC

146,680.750 NHHM Local 101.000001 0.00 0.00 0.00 148,147.561.000000

Base 101.000001 0.00 0.00 0.00 148,147.56

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-146,680.750 NHHM Local 101.000001 0.00 0.00 0.00 -148,147.561.000000

Base 101.000001 0.00 0.00 0.00 -148,147.56

10 May 2011 02 Jun 2011 USD/OTH1 BANK OF AMERICA

146,680.750 NHHM Local 101.000001 0.00 0.00 0.00 148,147.561.000000

Base 101.000001 0.00 0.00 0.00 148,147.56

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

286.620 NHHL Local 100.000000 0.00 0.00 0.00 286.621.000000

Base 100.000000 0.00 0.00 0.00 286.62

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

740.800 NHHM Local 100.000000 0.00 0.00 0.00 740.801.000000

Base 100.000000 0.00 0.00 0.00 740.80

05570UAP7 Total

0.00 0.000.00147,708.170 Local 149,174.98

Base 0.00 0.00 0.00 149,174.98

1%   23 Feb 201805604XAE6 13 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INCBWAY HLDG CO

683,684.910 NHHM Local 100.125000 0.00 0.00 0.00 684,539.521.000000

Base 100.125000 0.00 0.00 0.00 684,539.52

13 Jun 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-683,684.910 NHHM Local 100.125000 0.00 0.00 0.00 -684,539.521.000000

Base 100.125000 0.00 0.00 0.00 -684,539.52
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Base Currency: USD - US DOLLAR

31 Mar 2011 USD/OTHPAYDOWN

1,713.500 NHHM Local 100.000000 0.00 0.00 0.00 1,713.501.000000

Base 100.000000 0.00 0.00 0.00 1,713.50

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,713.500 NHHM Local 100.000000 0.00 0.00 0.00 -1,713.501.000000

Base 100.000000 0.00 0.00 0.00 -1,713.50

31 Mar 2011 20 Jun 2011 USD/OTHPAYDOWN

1,713.500 NHHM Local 100.000000 0.00 0.00 0.00 1,713.501.000000

Base 100.000000 0.00 0.00 0.00 1,713.50

13 Jun 2011 22 Jun 2011 USD/OTH2 DEUTSCHE BANK SECURITIES INC

683,684.910 NHHM Local 100.125000 0.00 0.00 0.00 684,539.521.000000

Base 100.125000 0.00 0.00 0.00 684,539.52

05604XAE6 Total

0.00 0.000.00685,398.410 Local 686,253.02

Base 0.00 0.00 0.00 686,253.02

1%   08 May 2014057458AC5 28 Apr 2011 28 Apr 2011 USD/OTHPAYDOWNBAKERCORP

1,521.720 NHHL Local 100.000000 0.00 0.00 0.00 1,521.721.000000

Base 100.000000 0.00 0.00 0.00 1,521.72

28 Apr 2011 29 Apr 2011 USD/OTH1 PAYDOWN

5,192.180 NHHL Local 100.000000 0.00 0.00 0.00 5,192.181.000000

Base 100.000000 0.00 0.00 0.00 5,192.18

01 Jun 2011 02 Jun 2011 USD/OTH1 PAYDOWN

178,756.590 NHHL Local 100.000000 0.00 0.00 0.00 178,756.591.000000

Base 100.000000 0.00 0.00 0.00 178,756.59
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01 Jun 2011 02 Jun 2011 USD/OTH1 PAYDOWN

400,391.970 NHHL Local 100.000000 0.00 0.00 0.00 400,391.971.000000

Base 100.000000 0.00 0.00 0.00 400,391.97

057458AC5 Total

0.00 0.000.00585,862.460 Local 585,862.46

Base 0.00 0.00 0.00 585,862.46

0.01%   12 Aug 201306851QAC3 23 May 2011 23 May 2011 USD/OTHPAYDOWNBARRINGTON BROADCASTING GROUP

23,249.440 NHHM Local 100.000000 0.00 0.00 0.00 23,249.441.000000

Base 100.000000 0.00 0.00 0.00 23,249.44

20 Jun 2011 20 Jun 2011 USD/OTHPAYDOWN

13,285.400 NHHM Local 100.000000 0.00 0.00 0.00 13,285.401.000000

Base 100.000000 0.00 0.00 0.00 13,285.40

06851QAC3 Total

0.00 0.000.0036,534.840 Local 36,534.84

Base 0.00 0.00 0.00 36,534.84

7.125%   15 Apr 201606985PAB6 08 Jun 2011 13 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBASIC ENERGY SVCS INC NEW

1,408,000.000 NHFS Local 102.000000 16,162.67 0.00 0.00 1,436,160.001.000000

Base 102.000000 16,162.67 0.00 0.00 1,436,160.00

0%07014QAB7 13 Jun 2011 13 Jun 2011 USD/OTHPAYDOWNBASS PRO GROUP LLC

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

13 Jun 2011 13 Jun 2011 USD/OTHPAYDOWN

64,595.440 NHHM Local 100.000000 0.00 0.00 0.00 64,595.441.000000

Base 100.000000 0.00 0.00 0.00 64,595.44



Prepared by State StreetPage 1547

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

07014QAB7 Total

0.00 0.000.00814,595.440 Local 814,595.44

Base 0.00 0.00 0.00 814,595.44

100%   30 Jun 201408873PAB7 30 Jun 2011 OPEN USD/OTH1 PAYDOWNBICENT PWR LLC

1,375.000 NHHL Local 100.000000 0.00 0.00 0.00 1,375.001.000000

Base 100.000000 0.00 0.00 0.00 1,375.00

1%   09 Aug 201609517PAD3 01 Apr 2011 05 Apr 2011 USD/OTH4 PAYDOWNBLOUNT INC ORE

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

3.25%   27 Oct 2014097014AK0 24 Jun 2011 29 Jun 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDBOEING CAPITAL CORP

250,000.000 NHHW Local 106.680000 1,399.31 0.00 0.00 266,700.001.000000

Base 106.680000 1,399.31 0.00 0.00 266,700.00

1%   03 Aug 201709950EAD2 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNBOOZ ALLEN HAMILTON INC

2,368.550 NHHL Local 100.000000 0.00 0.00 0.00 2,368.551.000000

Base 100.000000 0.00 0.00 0.00 2,368.55

1%   14 Oct 201610801QAB8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNBRICKMAN GROUP HOLDINGS INC

1,982.700 NHHL Local 100.000000 0.00 0.00 0.00 1,982.701.000000

Base 100.000000 0.00 0.00 0.00 1,982.70

1%   16 Mar 201711162WAL4 30 Jun 2011 OPEN USD/OTH1 PAYDOWNBROCK HLDGS III INC

1,796.190 NHHL Local 100.000000 0.00 0.00 0.00 1,796.191.000000

Base 100.000000 0.00 0.00 0.00 1,796.19

1%   19 Feb 201611875VAJ9 01 Apr 2011 04 Apr 2011 USD/OTH3 PAYDOWNBUCYRUS INTERNATIONAL INC

1,843.400 NHHM Local 100.000000 0.00 0.00 0.00 1,843.401.000000

Base 100.000000 0.00 0.00 0.00 1,843.40
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Base Currency: USD - US DOLLAR

01 Apr 2011 05 Apr 2011 USD/OTH4 PAYDOWN

1,216.100 NHHL Local 100.000000 0.00 0.00 0.00 1,216.101.000000

Base 100.000000 0.00 0.00 0.00 1,216.10

10 Jun 2011 USD/OTHMACQUARIEBANK LIMITED

489,913.010 NHHL Local 99.875000 0.00 0.00 0.00 489,300.621.000000

Base 99.875000 0.00 0.00 0.00 489,300.62

10 Jun 2011 CANCEL USD/OTHMACQUARIEBANK LIMITED

-489,913.010 NHHL Local 99.875000 0.00 0.00 0.00 -489,300.621.000000

Base 99.875000 0.00 0.00 0.00 -489,300.62

10 Jun 2011 USD/OTHMACQUARIEBANK LIMITED

488,696.920 NHHL Local 99.875000 0.00 0.00 0.00 488,086.051.000000

Base 99.875000 0.00 0.00 0.00 488,086.05

11875VAJ9 Total

0.00 0.000.00491,756.420 Local 491,145.55

Base 0.00 0.00 0.00 491,145.55

1%   31 Dec 201512336MAG6 27 May 2011 27 May 2011 USD/OTHPAYDOWNBUTLER ANIMAL HEALTH SUPPLY LL

365,625.000 NHHM Local 100.000000 0.00 0.00 0.00 365,625.001.000000

Base 100.000000 0.00 0.00 0.00 365,625.00

27 May 2011 27 May 2011 USD/OTHPAYDOWN

375,000.000 NHHM Local 100.000000 0.00 0.00 0.00 375,000.001.000000

Base 100.000000 0.00 0.00 0.00 375,000.00

12336MAG6 Total

0.00 0.000.00740,625.000 Local 740,625.00

Base 0.00 0.00 0.00 740,625.00
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10%   15 Jun 201812429TAA2 27 Apr 2011 28 Apr 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)BWAY HOLDING CO

706,000.000 NHFS Local 98.658000 25,886.67 0.00 0.00 696,525.481.000000

Base 98.658000 25,886.67 0.00 0.00 696,525.48

1%   01 Aug 201412532DAC7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNC G JCF CORP

96,596.150 NHHM Local 100.000000 0.00 0.00 0.00 96,596.151.000000

Base 100.000000 0.00 0.00 0.00 96,596.15

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

16,099.360 NHHM Local 100.000000 0.00 0.00 0.00 16,099.361.000000

Base 100.000000 0.00 0.00 0.00 16,099.36

12532DAC7 Total

0.00 0.000.00112,695.510 Local 112,695.51

Base 0.00 0.00 0.00 112,695.51

1%   25 Jan 201712543KAE4 31 Mar 2011 20 Jun 2011 USD/OTH81 PAYDOWNCHS / COMMUNITY HEALTH SYS INC

1,701.150 NHHL Local 100.000000 0.00 0.00 0.00 1,701.151.000000

Base 100.000000 0.00 0.00 0.00 1,701.15

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,701.120 NHHL Local 100.000000 0.00 0.00 0.00 1,701.121.000000

Base 100.000000 0.00 0.00 0.00 1,701.12

12543KAE4 Total

0.00 0.000.003,402.270 Local 3,402.27

Base 0.00 0.00 0.00 3,402.27

7%   01 May 2016125581FW3 27 May 2011 USD/DTCEXCHANGE OFFERCIT GROUP INC

3,356,000.000 NHFS Local 89.297675 22,839.45 0.00 0.00 2,996,830.001.000000

Base 89.297675 22,839.45 0.00 0.00 2,996,830.00
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27 May 2011 CANCEL USD/DTCEXCHANGE OFFER

-3,356,000.000 NHFS Local 89.297675 -22,839.45 0.00 0.00 -2,996,830.001.000000

Base 89.297675 -22,839.45 0.00 0.00 -2,996,830.00

27 May 2011 16 Jun 2011 USD/DTC20 EXCHANGE OFFER

3,356,000.000 NHFS Local 89.297675 22,839.45 0.00 0.00 2,996,830.001.000000

Base 89.297675 22,839.45 0.00 0.00 2,996,830.00

125581FW3 Total

0.00 0.0022,839.453,356,000.000 Local 2,996,830.00

Base 22,839.45 0.00 0.00 2,996,830.00

7%   01 May 2017125581FX1 27 May 2011 USD/DTCEXCHANGE OFFERCIT GROUP INC

1,178,000.000 NHFS Local 90.000000 1,145.28 0.00 0.00 1,060,200.001.000000

Base 90.000000 1,145.28 0.00 0.00 1,060,200.00

27 May 2011 CANCEL USD/DTCEXCHANGE OFFER

-1,178,000.000 NHFS Local 90.000000 -1,145.28 0.00 0.00 -1,060,200.001.000000

Base 90.000000 -1,145.28 0.00 0.00 -1,060,200.00

27 May 2011 16 Jun 2011 USD/DTC20 EXCHANGE OFFER

1,178,000.000 NHFS Local 90.000000 1,145.28 0.00 0.00 1,060,200.001.000000

Base 90.000000 1,145.28 0.00 0.00 1,060,200.00

125581FX1 Total

0.00 0.001,145.281,178,000.000 Local 1,060,200.00

Base 1,145.28 0.00 0.00 1,060,200.00

1%   18 Jul 201412564VAC8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNC L  THOMAS INC

4,865.570 NHHM Local 100.000000 0.00 0.00 0.00 4,865.571.000000

Base 100.000000 0.00 0.00 0.00 4,865.57
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1%   05 May 201312601FAC8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCMP SUSQUEHANNA CORP

2,140.650 NHHM Local 100.000000 0.00 0.00 0.00 2,140.651.000000

Base 100.000000 0.00 0.00 0.00 2,140.65

1%   11 Mar 201713973UAG4 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCAPITAL AUTOMOTIVE L P

3,228.610 NHHL Local 100.000000 0.00 0.00 0.00 3,228.611.000000

Base 100.000000 0.00 0.00 0.00 3,228.61

1%   25 Feb 201714173VAC7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCARESTREAM HEALTH INC

2,678.440 NHHL Local 100.000000 0.00 0.00 0.00 2,678.441.000000

Base 100.000000 0.00 0.00 0.00 2,678.44

7.875%   01 Dec 2017147446AQ1 27 May 2011 02 Jun 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCASE NEW HOLLAND INC

150,000.000 NHFS Local 112.000000 32.81 0.00 0.00 168,000.001.000000

Base 112.000000 32.81 0.00 0.00 168,000.00

2.5%   03 Jul 201415131YAC9 30 Jun 2011 OPEN USD/OTH1 PAYDOWNCENGAGE LEARNING INC

2,503.130 NHHL Local 100.000000 0.00 0.00 0.00 2,503.131.000000

Base 100.000000 0.00 0.00 0.00 2,503.13

1%   16 Sep 201515200HAC2 30 Jun 2011 OPEN USD/OTH5 PAYDOWNCENTERPLATE INC

5,312.600 NHHL Local 100.000000 0.00 0.00 0.00 5,312.601.000000

Base 100.000000 0.00 0.00 0.00 5,312.60

10.5%   16 Sep 201615200HAD0 31 Mar 2011 USD/OTHPAYDOWNCENTERPLATE INC

933.010 NHHL Local 100.000000 0.00 0.00 0.00 933.011.000000

Base 100.000000 0.00 0.00 0.00 933.01

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-933.010 NHHL Local 100.000000 0.00 0.00 0.00 -933.011.000000

Base 100.000000 0.00 0.00 0.00 -933.01
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30 Jun 2011 OPEN USD/OTH5 PAYDOWN

933.010 NHHL Local 100.000000 0.00 0.00 0.00 933.011.000000

Base 100.000000 0.00 0.00 0.00 933.01

15200HAD0 Total

0.00 0.000.00933.010 Local 933.01

Base 0.00 0.00 0.00 933.01

7.25%   06 Mar 201416117LAR0 31 Mar 2011 USD/OTHPAYDOWNCHARTER COMMUNICATIONS OPT LLC

507.680 NHHL Local 100.000000 0.00 0.00 0.00 507.681.000000

Base 100.000000 0.00 0.00 0.00 507.68

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-507.680 NHHL Local 100.000000 0.00 0.00 0.00 -507.681.000000

Base 100.000000 0.00 0.00 0.00 -507.68

13 May 2011 13 May 2011 USD/OTHPAYDOWN

183,457.910 NHHL Local 100.000000 0.00 0.00 0.00 183,457.911.000000

Base 100.000000 0.00 0.00 0.00 183,457.91

27 May 2011 USD/OTHJP MORGANCHASE BANK

13,522.640 NHHL Local 100.000000 0.00 0.00 0.00 13,522.641.000000

Base 100.000000 0.00 0.00 0.00 13,522.64

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-13,522.640 NHHL Local 100.000000 0.00 0.00 0.00 -13,522.641.000000

Base 100.000000 0.00 0.00 0.00 -13,522.64

06 Jun 2011 USD/OTHFRACTIONAL SHARES

0.010 NHHL Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01
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06 Jun 2011 CANCEL USD/OTHFRACTIONAL SHARES

-0.010 NHHL Local 100.000000 0.00 0.00 0.00 -0.011.000000

Base 100.000000 0.00 0.00 0.00 -0.01

27 May 2011 USD/OTHJP MORGANCHASE BANK

13,522.640 NHHL Local 100.000000 0.00 0.00 0.00 13,522.641.000000

Base 100.000000 0.00 0.00 0.00 13,522.64

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-13,522.640 NHHL Local 100.000000 0.00 0.00 0.00 -13,522.641.000000

Base 100.000000 0.00 0.00 0.00 -13,522.64

27 May 2011 10 Jun 2011 USD/OTH1 JP MORGANCHASE BANK

13,522.640 NHHL Local 100.000000 0.00 0.00 0.00 13,522.641.000000

Base 100.000000 0.00 0.00 0.00 13,522.64

31 May 2011 31 May 2011 USD/OTHFRACTIONAL SHARES

0.010 NHHL Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

16117LAR0 Total

0.00 0.000.00196,980.560 Local 196,980.56

Base 0.00 0.00 0.00 196,980.56

1%   06 Sep 201616117LAX7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCHARTER COMMUNICATIONS

1,840.690 NHHL Local 100.000000 0.00 0.00 0.00 1,840.691.000000

Base 100.000000 0.00 0.00 0.00 1,840.69

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,893.940 NHHM Local 100.000000 0.00 0.00 0.00 1,893.941.000000

Base 100.000000 0.00 0.00 0.00 1,893.94
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16117LAX7 Total

0.00 0.000.003,734.630 Local 3,734.63

Base 0.00 0.00 0.00 3,734.63

200%   27 Aug 201616388PAH5 05 May 2011 18 May 2011 USD/OTHBANK OF AMERICACHEMTURA CORP

974,171.120 NHHL Local 100.999999 0.00 0.00 0.00 983,912.831.000000

Base 100.999999 0.00 0.00 0.00 983,912.83

6.5%   15 Aug 2017165167BS5 15 Apr 2011 16 May 2011 USD/DTC31 TENDER OFFERCHESAPEAKE ENERGY CORP

1,742,000.000 NHFS Local 109.000000 28,622.03 0.00 0.00 1,898,780.001.000000

Base 109.000000 28,622.03 0.00 0.00 1,898,780.00

7.25%   15 Dec 2018165167CC9 15 Apr 2011 02 May 2011 USD/DTC17 TENDER OFFERCHESAPEAKE ENERGY CORP

1,750,000.000 NHFS Local 112.000000 48,282.99 0.00 0.00 1,960,000.001.000000

Base 112.000000 48,282.99 0.00 0.00 1,960,000.00

1%   30 Apr 2016172442AG0 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCINEMARK USA INC

3,718.290 NHHL Local 100.000000 0.00 0.00 0.00 3,718.291.000000

Base 100.000000 0.00 0.00 0.00 3,718.29

0.01%   30 Dec 201617285KAF2 23 May 2011 24 May 2011 USD/OTH1 PAYDOWNCITADEL BROADCASTING CORP

285,714.290 NHHM Local 100.000000 0.00 0.00 0.00 285,714.291.000000

Base 100.000000 0.00 0.00 0.00 285,714.29

200%   30 Jun 2014181593AF1 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCLARKE AMERN CORP

570.140 NHHM Local 100.000000 0.00 0.00 0.00 570.141.000000

Base 100.000000 0.00 0.00 0.00 570.14

9.25%   15 Dec 201718451QAC2 11 Apr 2011 14 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCLEAR CHANNEL WORLDWIDE

74,000.000 NHFS Local 111.000000 2,262.65 0.00 0.00 82,140.001.000000

Base 111.000000 2,262.65 0.00 0.00 82,140.00
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9.25%   15 Dec 201718451QAD0 05 Apr 2011 08 Apr 2011 USD/DTCBARCLAYS CAPITAL INCCLEAR CHANNEL WORLDWIDE

364,000.000 NHFS Local 110.500000 10,568.64 0.00 0.00 402,220.001.000000

Base 110.500000 10,568.64 0.00 0.00 402,220.00

05 Apr 2011 08 Apr 2011 USD/DTCGOLDMAN SACHS + CO

364,000.000 NHFS Local 111.000000 10,568.64 0.00 0.00 404,040.001.000000

Base 111.000000 10,568.64 0.00 0.00 404,040.00

08 Apr 2011 13 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

395,000.000 NHFS Local 111.250000 11,976.18 0.00 0.00 439,437.501.000000

Base 111.250000 11,976.18 0.00 0.00 439,437.50

11 Apr 2011 14 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

94,000.000 NHFS Local 111.125000 2,874.18 0.00 0.00 104,457.501.000000

Base 111.125000 2,874.18 0.00 0.00 104,457.50

18451QAD0 Total

0.00 0.0035,987.641,217,000.000 Local 1,350,155.00

Base 35,987.64 0.00 0.00 1,350,155.00

7.375%   03 Mar 2014191219BT0 24 Jun 2011 29 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCOCA COLA ENTERPRISES INC

200,000.000 NHHW Local 116.644000 4,752.78 0.00 0.00 233,288.001.000000

Base 116.644000 4,752.78 0.00 0.00 233,288.00

4.25%   01 Mar 2015191219BV5 24 Jun 2011 29 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCOCA COLA ENTERPRISES INC

150,000.000 NHHW Local 109.645000 2,089.58 0.00 0.00 164,467.501.000000

Base 109.645000 2,089.58 0.00 0.00 164,467.50

10.875%   01 Apr 20119190AAB3 09 Jun 2011 14 Jun 2011 USD/DTCLOOP CAPITAL MARKETS LLCCOFFEYVILLE RESOURCES

1,000,000.000 NHFS Local 113.125000 22,052.08 0.00 0.00 1,131,250.001.000000

Base 113.125000 22,052.08 0.00 0.00 1,131,250.00
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4.75%   01 Feb 201420825CAS3 24 Jun 2011 29 Jun 2011 USD/DTCSTIFEL NICOLAUS + CO INCCONOCOPHILLIPS

230,000.000 NHHW Local 109.425000 4,491.39 0.00 0.00 251,677.501.000000

Base 109.425000 4,491.39 0.00 0.00 251,677.50

1%   28 Mar 201420902FAB9 19 Apr 2011 25 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INCCONSOLIDATED CONTAINER HLDGS

460,149.350 NHHM Local 97.249999 0.00 0.00 0.00 447,495.241.000000

Base 97.249999 0.00 0.00 0.00 447,495.24

3.0625%   05 Jun 20121036CAQ0 25 May 2011 25 May 2011 USD/OTHPAYDOWNCONSTELLATION BRANDS INC

34,457.240 NHHL Local 100.000000 0.00 0.00 0.00 34,457.241.000000

Base 100.000000 0.00 0.00 0.00 34,457.24

07 Jun 2011 17 Jun 2011 USD/OTH1 DATEK PLANNING CO

284,822.260 NHHL Local 100.250001 0.00 0.00 0.00 285,534.321.000000

Base 100.250001 0.00 0.00 0.00 285,534.32

20 Jun 2011 OPEN USD/OTH35 FRACTIONAL SHARES

0.010 NHHL Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

21036CAQ0 Total

0.00 0.000.00319,279.510 Local 319,991.57

Base 0.00 0.00 0.00 319,991.57

0%2254C0TC1 24 Jun 2011 29 Jun 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDCREDIT SUISSE NEW YORK

500,000.000 NHHW Local 106.678000 3,055.56 0.00 0.00 533,390.001.000000

Base 106.678000 3,055.56 0.00 0.00 533,390.00

100%   20 Feb 2017238137AN3 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDATATEL INC

850.370 NHHL Local 100.000000 0.00 0.00 0.00 850.371.000000

Base 100.000000 0.00 0.00 0.00 850.37
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400%   21 Apr 201724227VAH1 21 Apr 2011 21 Apr 2011 USD/OTHPAYDOWNDEALER COMPUTER SVCS INC

965,096.100 NHHL Local 100.000000 0.00 0.00 0.00 965,096.101.000000

Base 100.000000 0.00 0.00 0.00 965,096.10

0.9095%   02 Apr 201242369AG1 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDEAN FOODS CO

5,283.750 NHHL Local 100.000000 0.00 0.00 0.00 5,283.751.000000

Base 100.000000 0.00 0.00 0.00 5,283.75

4.5%   08 Mar 201824521QAB8 28 Jun 2011 OPEN USD/OTHJP MORGANCHASE BANKDEL MONTE FOODS CO

635,449.000 NHHL Local 99.750000 0.00 0.00 0.00 633,860.381.000000

Base 99.750000 0.00 0.00 0.00 633,860.38

3.514%   30 Apr 201424736CAJ3 20 Apr 2011 21 Apr 2011 USD/OTH1 PAYDOWNDELTA AIR LINES INC

1,224,554.700 NHHM Local 100.000000 0.00 0.00 0.00 1,224,554.701.000000

Base 100.000000 0.00 0.00 0.00 1,224,554.70

20 Apr 2011 OPEN USD/OTH96 FRACTIONAL SHARES

0.010 NHHM Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

24736CAJ3 Total

0.00 0.000.001,224,554.710 Local 1,224,554.71

Base 0.00 0.00 0.00 1,224,554.71

1%   07 Mar 201624736CAN4 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDELTA AIR LINES INC

869.110 NHHL Local 100.000000 0.00 0.00 0.00 869.111.000000

Base 100.000000 0.00 0.00 0.00 869.11

1%   30 Apr 201224799D9G3 24 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTDELTA AIR LINES INC

-485,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -477,725.001.000000

Base 98.500000 0.00 0.00 0.00 -477,725.00
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24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

485,000.000 NHHL Local 97.484536 0.00 0.00 0.00 472,800.001.000000

Base 97.484536 0.00 0.00 0.00 472,800.00

24 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-485,000.000 NHHL Local 97.484536 0.00 0.00 0.00 -472,800.001.000000

Base 97.484536 0.00 0.00 0.00 -472,800.00

24 Feb 2011 04 Apr 2011 USD/BOS28 STATE STREET BANK AND TRUST

480,000.000 NHHL Local 98.500000 0.00 0.00 0.00 472,800.001.000000

Base 98.500000 0.00 0.00 0.00 472,800.00

01 Apr 2011 01 Apr 2011 USD/BOSPAYDOWN

5,000.000 NHHL Local 100.000000 0.00 0.00 0.00 5,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000.00

24799D9G3 Total

0.00 0.000.000.000 Local 75.00

Base 0.00 0.00 0.00 75.00

1%   24 Oct 201425212FAJ6 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDEX MEDIA EAST LLC

20,121.420 NHHL Local 100.000000 0.00 0.00 0.00 20,121.421.000000

Base 100.000000 0.00 0.00 0.00 20,121.42

1%   24 Oct 201425212JAE9 28 Apr 2011 28 Apr 2011 USD/OTHPAYDOWNDEX MEDIA WEST LLC

7,288.690 NHHM Local 100.000000 0.00 0.00 0.00 7,288.691.000000

Base 100.000000 0.00 0.00 0.00 7,288.69

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

5,573.360 NHHM Local 100.000000 0.00 0.00 0.00 5,573.361.000000

Base 100.000000 0.00 0.00 0.00 5,573.36
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25212JAE9 Total

0.00 0.000.0012,862.050 Local 12,862.05

Base 0.00 0.00 0.00 12,862.05

7.625%   15 Jun 2020257867AW1 07 Jun 2011 08 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCDONNELLEY R R + SONS

122,000.000 NHFS Local 100.500000 4,470.37 0.00 0.00 122,610.001.000000

Base 100.500000 4,470.37 0.00 0.00 122,610.00

7.25%   15 May 2018257867AX9 07 Jun 2011 08 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCRR DONNELLEY + SONS CO

54,000.000 NHFS Local 100.500000 76.12 0.00 0.00 54,270.001.000000

Base 100.500000 76.12 0.00 0.00 54,270.00

1%   02 Apr 201326816JAL1 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDYNEGY HLDGS INC

143.020 NHHM Local 100.000000 0.00 0.00 0.00 143.021.000000

Base 100.000000 0.00 0.00 0.00 143.02

1%   25 May 201829101QAD1 30 Jun 2011 USD/OTHPAYDOWNEMERGENCY MED SVCS CORP

2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 2,175.001.000000

Base 100.000000 0.00 0.00 0.00 2,175.00

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 -2,175.001.000000

Base 100.000000 0.00 0.00 0.00 -2,175.00

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 -2,175.001.000000

Base 100.000000 0.00 0.00 0.00 -2,175.00

30 Jun 2011 USD/BOSSHARE ADJUSTMENT

4,350.000 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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29101QAD1 Total

0.00 0.000.002,175.000 Local -2,175.00

Base 0.00 0.00 0.00 -2,175.00

1%   13 Aug 201629276JAC8 31 Mar 2011 USD/OTHPAYDOWNENERGYSOLUTIONS INC

4,277.450 NHHL Local 100.000000 0.00 0.00 0.00 4,277.451.000000

Base 100.000000 0.00 0.00 0.00 4,277.45

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-4,277.450 NHHL Local 100.000000 0.00 0.00 0.00 -4,277.451.000000

Base 100.000000 0.00 0.00 0.00 -4,277.45

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

4,277.450 NHHL Local 100.000000 0.00 0.00 0.00 4,277.451.000000

Base 100.000000 0.00 0.00 0.00 4,277.45

29276JAC8 Total

0.00 0.000.004,277.450 Local 4,277.45

Base 0.00 0.00 0.00 4,277.45

1%   26 Jan 201829444RAB9 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNEQUIPOWER RES HLDGS LLC

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

4.5%   01 Nov 2018312962ZE6 27 Jun 2011 30 Jun 2011 USD/FEDFIRST TENNESSEE BANK, N.A.FED HM LN PC POOL B10741

1,356,024.180 NHHW Local 106.156250 4,915.59 0.00 0.00 1,439,504.421.000000

6,000,000.000 Base 106.156250 4,915.59 0.00 0.00 1,439,504.42

5.25%   18 Jun 20143133X7FK5 24 Jun 2011 29 Jun 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

1,750,000.000 NHHW Local 113.286700 2,807.29 0.00 0.00 1,982,517.251.000000

Base 113.286700 2,807.29 0.00 0.00 1,982,517.25
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10 May 2011 13 May 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

2,000,000.000 NHHW Local 112.523600 42,291.66 0.00 0.00 2,250,472.001.000000

Base 112.523600 42,291.66 0.00 0.00 2,250,472.00

3133X7FK5 Total

0.00 0.0045,098.953,750,000.000 Local 4,232,989.25

Base 45,098.95 0.00 0.00 4,232,989.25

5.375%   19 Aug 20113133XGDD3 19 Apr 2011 25 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL HOME LOAN BANK

16,000,000.000 NHHW Local 101.652500 157,666.67 0.00 0.00 16,264,400.001.000000

Base 101.652500 157,666.67 0.00 0.00 16,264,400.00

5%   17 Nov 20173133XMQ87 24 Jun 2011 29 Jun 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFEDERAL HOME LOAN BANK

250,000.000 NHHW Local 116.906400 1,458.33 0.00 0.00 292,266.001.000000

Base 116.906400 1,458.33 0.00 0.00 292,266.00

4%   06 Sep 20133133XRX88 15 Apr 2011 20 Apr 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

6,000,000.000 NHHW Local 107.016800 29,333.33 0.00 0.00 6,421,008.001.000000

Base 107.016800 29,333.33 0.00 0.00 6,421,008.00

10 May 2011 13 May 2011 USD/FEDPERSHING LLC

19,500,000.000 NHHW Local 107.237000 145,166.67 0.00 0.00 20,911,215.001.000000

Base 107.237000 145,166.67 0.00 0.00 20,911,215.00

3133XRX88 Total

0.00 0.00174,500.0025,500,000.000 Local 27,332,223.00

Base 174,500.00 0.00 0.00 27,332,223.00

3.625%   16 Sep 20113133XS4S4 07 Apr 2011 12 Apr 2011 USD/FEDGOLDMAN SACHS + COFEDERAL HOME LOAN BANK

2,680,000.000 NHHW Local 101.476000 7,016.39 0.00 0.00 2,719,556.801.000000

Base 101.476000 7,016.39 0.00 0.00 2,719,556.80
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19 Apr 2011 25 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

5,730,000.000 NHHW Local 101.354600 22,502.19 0.00 0.00 5,807,618.581.000000

Base 101.354600 22,502.19 0.00 0.00 5,807,618.58

3133XS4S4 Total

0.00 0.0029,518.588,410,000.000 Local 8,527,175.38

Base 29,518.58 0.00 0.00 8,527,175.38

1.625%   26 Sep 20123133XUUJ0 07 Apr 2011 12 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL HOME LOAN BANK

14,195,000.000 NHHW Local 101.548900 10,251.95 0.00 0.00 14,414,866.361.000000

Base 101.548900 10,251.95 0.00 0.00 14,414,866.36

09 May 2011 12 May 2011 USD/FEDDEUTSCHE BANK CAPITAL CORPORATION

13,000,000.000 NHFI Local 101.773000 26,993.06 0.00 0.00 13,230,490.001.000000

Base 101.773000 26,993.06 0.00 0.00 13,230,490.00

13 Jun 2011 16 Jun 2011 USD/FEDGOLDMAN SACHS + CO

2,000,000.000 NHFI Local 101.644600 7,222.22 0.00 0.00 2,032,892.001.000000

Base 101.644600 7,222.22 0.00 0.00 2,032,892.00

24 Jun 2011 29 Jun 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,460,000.000 NHHW Local 101.607700 6,128.96 0.00 0.00 1,483,472.421.000000

Base 101.607700 6,128.96 0.00 0.00 1,483,472.42

3133XUUJ0 Total

0.00 0.0050,596.1930,655,000.000 Local 31,161,720.78

Base 50,596.19 0.00 0.00 31,161,720.78

1.625%   21 Nov 20123133XVEM9 15 Apr 2011 20 Apr 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFEDERAL HOME LOAN BANK

4,000,000.000 NHHW Local 101.662600 26,902.78 0.00 0.00 4,066,504.001.000000

Base 101.662600 26,902.78 0.00 0.00 4,066,504.00
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24 May 2011 26 May 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

21,000,000.000 NHHW Local 101.779100 4,739.58 0.00 0.00 21,373,611.001.000000

Base 101.779100 4,739.58 0.00 0.00 21,373,611.00

3133XVEM9 Total

0.00 0.0031,642.3625,000,000.000 Local 25,440,115.00

Base 31,642.36 0.00 0.00 25,440,115.00

5.125%   15 Jul 20123134A4QD9 26 Apr 2011 29 Apr 2011 USD/FEDLOOP CAPITAL MARKETS LLCFREDDIE MAC

11,280,000.000 NHHW Local 105.693000 167,006.67 0.00 0.00 11,922,170.401.000000

Base 105.693000 167,006.67 0.00 0.00 11,922,170.40

26 Apr 2011 29 Apr 2011 USD/FEDPERSHING LLC

1,405,000.000 NHFI Local 105.693000 20,801.81 0.00 0.00 1,484,986.651.000000

Base 105.693000 20,801.81 0.00 0.00 1,484,986.65

3134A4QD9 Total

0.00 0.00187,808.4812,685,000.000 Local 13,407,157.05

Base 187,808.48 0.00 0.00 13,407,157.05

4.5%   15 Jan 20143134A4UM4 10 May 2011 13 May 2011 USD/FEDPERSHING LLCFREDDIE MAC

13,030,000.000 NHHW Local 109.282003 192,192.00 0.00 0.00 14,239,445.101.000000

Base 109.282003 192,192.00 0.00 0.00 14,239,445.10

4.75%   17 Nov 20153134A4VG6 09 May 2011 12 May 2011 USD/FEDDEUTSCHE BANK CAPITAL CORPORATIONFREDDIE MAC

9,000,000.000 NHFI Local 112.512000 207,812.50 0.00 0.00 10,126,080.001.000000

Base 112.512000 207,812.50 0.00 0.00 10,126,080.00

24 Jun 2011 29 Jun 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,840,000.000 NHHW Local 114.136600 10,196.67 0.00 0.00 2,100,113.441.000000

Base 114.136600 10,196.67 0.00 0.00 2,100,113.44
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3134A4VG6 Total

0.00 0.00218,009.1710,840,000.000 Local 12,226,193.44

Base 218,009.17 0.00 0.00 12,226,193.44

2.1797%   27 Dec 201313551AN3 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNFEDERAL MOGUL CORP

1,063.760 NHHL Local 100.000000 0.00 0.00 0.00 1,063.761.000000

Base 100.000000 0.00 0.00 0.00 1,063.76

2.1864%   27 Dec 201313551AP8 30 Jun 2011 OPEN USD/OTH1 PAYDOWNFEDERAL MOGUL CORP

211.190 NHHL Local 100.000000 0.00 0.00 0.00 211.191.000000

Base 100.000000 0.00 0.00 0.00 211.19

5%   11 May 201731359M7X5 24 Jun 2011 29 Jun 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFANNIE MAE

5,800,000.000 NHHW Local 116.015500 38,666.67 0.00 0.00 6,728,899.001.000000

Base 116.015500 38,666.67 0.00 0.00 6,728,899.00

4.375%   15 Sep 201231359MPF4 26 Apr 2011 29 Apr 2011 USD/FEDPERSHING LLCFANNIE MAE

17,000,000.000 NHFI Local 105.328000 90,902.78 0.00 0.00 17,905,760.001.000000

Base 105.328000 90,902.78 0.00 0.00 17,905,760.00

26 Apr 2011 29 Apr 2011 USD/FEDPERSHING LLC

12,000,000.000 NHHW Local 105.328000 64,166.67 0.00 0.00 12,639,360.001.000000

Base 105.328000 64,166.67 0.00 0.00 12,639,360.00

24 Jun 2011 29 Jun 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

820,000.000 NHHW Local 104.857200 10,363.89 0.00 0.00 859,829.041.000000

Base 104.857200 10,363.89 0.00 0.00 859,829.04

31359MPF4 Total

0.00 0.00165,433.3429,820,000.000 Local 31,404,949.04

Base 165,433.34 0.00 0.00 31,404,949.04
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4.375%   15 Mar 201331359MRG0 13 Jun 2011 16 Jun 2011 USD/FEDGOLDMAN SACHS + COFANNIE MAE

1,100,000.000 NHHW Local 106.945900 12,164.93 0.00 0.00 1,176,404.901.000000

Base 106.945900 12,164.93 0.00 0.00 1,176,404.90

24 Jun 2011 29 Jun 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,300,000.000 NHHW Local 106.787802 16,430.56 0.00 0.00 1,388,241.421.000000

Base 106.787802 16,430.56 0.00 0.00 1,388,241.42

31359MRG0 Total

0.00 0.0028,595.492,400,000.000 Local 2,564,646.32

Base 28,595.49 0.00 0.00 2,564,646.32

5.375%   15 Jul 201631359MS61 24 Jun 2011 29 Jun 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFANNIE MAE

1,560,000.000 NHHW Local 117.665300 38,198.33 0.00 0.00 1,835,578.681.000000

Base 117.665300 38,198.33 0.00 0.00 1,835,578.68

4.875%   13 Jun 20183137EABP3 24 Jun 2011 29 Jun 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

1,200,000.000 NHHW Local 115.714700 2,600.00 0.00 0.00 1,388,576.401.000000

Base 115.714700 2,600.00 0.00 0.00 1,388,576.40

3.75%   27 Mar 20193137EACA5 15 Apr 2011 20 Apr 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

7,000,000.000 NHHW Local 103.700900 16,770.83 0.00 0.00 7,259,063.001.000000

Base 103.700900 16,770.83 0.00 0.00 7,259,063.00

09 May 2011 12 May 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

2,000,000.000 NHFI Local 105.848700 9,375.00 0.00 0.00 2,116,974.001.000000

Base 105.848700 9,375.00 0.00 0.00 2,116,974.00

24 Jun 2011 29 Jun 2011 USD/FEDDEUTSCHE BANK AG NEW YORK

3,420,000.000 NHHW Local 108.025500 32,775.00 0.00 0.00 3,694,472.101.000000

Base 108.025500 32,775.00 0.00 0.00 3,694,472.10
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3137EACA5 Total

0.00 0.0058,920.8312,420,000.000 Local 13,070,509.10

Base 58,920.83 0.00 0.00 13,070,509.10

4.5%   01 Apr 20413138AA4V0 15 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL AH8935

6,981,371.000 NHHW Local 102.078130 16,580.76 0.00 0.00 7,126,452.941.000000

6,981,371.000 Base 102.078130 16,580.76 0.00 0.00 7,126,452.94

15 Apr 2011 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-6,981,371.000 NHHW Local 102.078130 -16,580.76 0.00 0.00 -7,126,452.941.000000

-6,981,371.000 Base 102.078130 -16,580.76 0.00 0.00 -7,126,452.94

27 Jun 2011 30 Jun 2011 USD/FEDWACHOVIA SECURITIES, LLC

11,930,950.320 NHHW Local 104.296875 43,249.69 0.00 0.00 12,443,608.341.000000

12,000,000.000 Base 104.296875 43,249.69 0.00 0.00 12,443,608.34

15 Apr 2011 20 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

6,981,371.000 NHHW Local 102.078129 16,580.76 0.00 0.00 7,126,452.941.000000

7,000,000.000 Base 102.078129 16,580.76 0.00 0.00 7,126,452.94

3138AA4V0 Total

0.00 0.0059,830.4518,912,321.320 Local 19,570,061.28

19,000,000.000 Base 59,830.45 0.00 0.00 19,570,061.28

5.375%   12 Jun 201731398ADM1 24 Jun 2011 29 Jun 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.FANNIE MAE

1,860,000.000 NHHW Local 118.178000 4,721.04 0.00 0.00 2,198,110.801.000000

Base 118.178000 4,721.04 0.00 0.00 2,198,110.80

1%   04 Apr 201231398AH54 18 Apr 2011 21 Apr 2011 USD/FEDPERSHING LLCFANNIE MAE

10,000,000.000 NHHW Local 100.631000 4,722.22 0.00 0.00 10,063,100.001.000000

Base 100.631000 4,722.22 0.00 0.00 10,063,100.00
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26 Apr 2011 29 Apr 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

5,000,000.000 NHHW Local 100.667900 3,472.22 0.00 0.00 5,033,395.001.000000

Base 100.667900 3,472.22 0.00 0.00 5,033,395.00

10 May 2011 12 May 2011 USD/FEDLOOP CAPITAL MARKETS INC

760,000.000 NHID Local 100.676900 802.22 0.00 0.00 765,144.441.000000

Base 100.676900 802.22 0.00 0.00 765,144.44

13 May 2011 17 May 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

660,000.000 NHID Local 100.682100 788.33 0.00 0.00 664,501.861.000000

Base 100.682100 788.33 0.00 0.00 664,501.86

19 May 2011 23 May 2011 USD/FEDLOOP CAPITAL MARKETS INC

760,000.000 NHID Local 100.651000 1,034.44 0.00 0.00 764,947.601.000000

Base 100.651000 1,034.44 0.00 0.00 764,947.60

31398AH54 Total

0.00 0.0010,819.4317,180,000.000 Local 17,291,088.90

Base 10,819.43 0.00 0.00 17,291,088.90

3.625%   12 Feb 201331398AKY7 24 Jun 2011 29 Jun 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.FANNIE MAE

2,650,000.000 NHHW Local 105.221300 36,557.12 0.00 0.00 2,788,364.451.000000

Base 105.221300 36,557.12 0.00 0.00 2,788,364.45

2.875%   11 Dec 201331398AUJ9 07 Apr 2011 12 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFANNIE MAE

15,850,000.000 NHHW Local 104.241700 153,161.63 0.00 0.00 16,522,309.451.000000

Base 104.241700 153,161.63 0.00 0.00 16,522,309.45

10 May 2011 13 May 2011 USD/FEDPERSHING LLC

2,200,000.000 NHHW Local 105.002025 26,705.00 0.00 0.00 2,310,044.561.000000

Base 105.002025 26,705.00 0.00 0.00 2,310,044.56
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31398AUJ9 Total

0.00 0.00179,866.6318,050,000.000 Local 18,832,354.01

Base 179,866.63 0.00 0.00 18,832,354.01

1.75%   10 Aug 201231398AYM8 26 Apr 2011 29 Apr 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFANNIE MAE

1,500,000.000 NHFI Local 101.697900 5,760.42 0.00 0.00 1,525,468.501.000000

Base 101.697900 5,760.42 0.00 0.00 1,525,468.50

6.5%   01 Jun 203831410KMF8 27 Jun 2011 30 Jun 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL 889658

657,237.200 NHHW Local 113.156250 3,441.37 0.00 0.00 743,704.971.000000

2,000,000.000 Base 113.156250 3,441.37 0.00 0.00 743,704.97

5.5%   01 Jul 203731410WPF9 27 Jun 2011 30 Jun 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL 899622

5,939,684.350 NHHW Local 108.187500 26,316.10 0.00 0.00 6,425,996.011.000000

17,400,000.000 Base 108.187500 26,316.10 0.00 0.00 6,425,996.01

6%   01 Sep 203831412NFD3 27 Jun 2011 30 Jun 2011 USD/FEDFIRST TENNESSEE BANK, N.A.FNMA POOL 929964

4,220,307.270 NHHW Local 109.812500 20,398.15 0.00 0.00 4,634,424.921.000000

9,000,000.000 Base 109.812500 20,398.15 0.00 0.00 4,634,424.92

5%   01 Apr 203931412PFL0 27 Jun 2011 30 Jun 2011 USD/FEDWACHOVIA SECURITIES, LLCFNMA POOL 930871

7,587,824.270 NHHW Local 106.625000 30,562.07 0.00 0.00 8,090,517.631.000000

15,500,000.000 Base 106.625000 30,562.07 0.00 0.00 8,090,517.63

4%   01 Aug 201931412QDQ9 27 Jun 2011 30 Jun 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL 931711

6,283,536.100 NHHW Local 105.312500 20,246.95 0.00 0.00 6,617,348.961.000000

10,000,000.000 Base 105.312500 20,246.95 0.00 0.00 6,617,348.96

5%   01 Apr 203831414DCC8 13 Apr 2011 13 Apr 2011 USD/BOSSHARE ADJUSTMENTFNMA POOL 962767

0.290 NHHW Local 96.551724 0.00 0.00 0.00 0.281.000000

Base 96.551724 0.00 0.00 0.00 0.28
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5%   01 Sep 202331415VXQ3 27 Jun 2011 30 Jun 2011 USD/FEDUBS FINANCIAL SERVICES INCFNMA POOL 990887

2,058,248.860 NHHW Local 107.140625 8,290.17 0.00 0.00 2,205,220.701.000000

12,700,000.000 Base 107.140625 8,290.17 0.00 0.00 2,205,220.70

5.5%   01 Jan 202431416BTW8 27 Jun 2011 30 Jun 2011 USD/FEDUBS FINANCIAL SERVICES INCFNMA POOL 995265

579,247.680 NHHW Local 108.484376 2,566.39 0.00 0.00 628,393.231.000000

1,600,000.000 Base 108.484376 2,566.39 0.00 0.00 628,393.23

4%   01 Jul 202531418U5M2 27 Jun 2011 30 Jun 2011 USD/FEDWACHOVIA SECURITIES, LLCFNMA POOL AD7151

2,054,071.840 NHHW Local 104.562501 6,618.68 0.00 0.00 2,147,788.881.000000

2,400,000.000 Base 104.562501 6,618.68 0.00 0.00 2,147,788.88

4%   01 Oct 204031419GB94 27 Jun 2011 30 Jun 2011 USD/FEDWACHOVIA SECURITIES, LLCFNMA POOL AE5463

3,675,358.020 NHHW Local 101.312500 11,842.82 0.00 0.00 3,723,597.101.000000

3,800,000.000 Base 101.312500 11,842.82 0.00 0.00 3,723,597.10

1%   18 Jul 201631620NAJ3 30 Jun 2011 OPEN USD/OTH1 PAYDOWNFIDELITY NATIONAL INF SOLU INC

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

5.5%   03 Nov 201631679EAB0 19 May 2011 USD/OTHDATEK PLANNING COFIFTH THIRD PROCESSING SOLUTIO

1,170,947.080 NHHL Local 100.000000 0.00 0.00 0.00 1,170,947.081.000000

Base 100.000000 0.00 0.00 0.00 1,170,947.08

19 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,170,947.080 NHHL Local 100.000000 0.00 0.00 0.00 -1,170,947.081.000000

Base 100.000000 0.00 0.00 0.00 -1,170,947.08

19 May 2011 14 Jun 2011 USD/OTH26 DATEK PLANNING CO

1,170,947.080 NHHL Local 100.000000 0.00 0.00 0.00 1,170,947.081.000000

Base 100.000000 0.00 0.00 0.00 1,170,947.08
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31679EAB0 Total

0.00 0.000.001,170,947.080 Local 1,170,947.08

Base 0.00 0.00 0.00 1,170,947.08

1%   12 Apr 201631850UAC3 23 May 2011 23 May 2011 USD/OTHPAYDOWNFIRST AMERICAN CORP DEL

295,240.480 NHHL Local 100.000000 0.00 0.00 0.00 295,240.481.000000

Base 100.000000 0.00 0.00 0.00 295,240.48

9.875%   24 Sep 2015319963AN4 21 Jun 2011 21 Jun 2011 USD/DTCEXCHANGE OFFER (NON CASH)FIRST DATA CORP

41,000.000 NHFS Local 69.000000 910.97 0.00 0.00 28,290.001.000000

Base 69.000000 910.97 0.00 0.00 28,290.00

12.625%   15 Jan 202319963BA1 25 May 2011 31 May 2011 USD/DTCCITADEL SECURITIES LLCFIRST DATA CORPORATION

1,736,000.000 NHFS Local 107.875000 99,844.11 0.00 0.00 1,872,710.001.000000

Base 107.875000 99,844.11 0.00 0.00 1,872,710.00

1%   24 Sep 201432007UAF6 13 Apr 2011 13 Apr 2011 USD/OTHPAYDOWNFIRST DATA CORP

58,386.300 NHHM Local 100.000000 0.00 0.00 0.00 58,386.301.000000

Base 100.000000 0.00 0.00 0.00 58,386.30

13 Apr 2011 OPEN USD/OTH103 CREDIT SUISSE FIRST BOSTON

806,587.130 NHHM Local 100.000000 0.00 0.00 0.00 806,587.131.000000

Base 100.000000 0.00 0.00 0.00 806,587.13

10 May 2011 19 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

85,837.210 NHHM Local 94.499995 0.00 0.00 0.00 81,116.161.000000

Base 94.499995 0.00 0.00 0.00 81,116.16

32007UAF6 Total

0.00 0.000.00950,810.640 Local 946,089.59

Base 0.00 0.00 0.00 946,089.59
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2.9358%   24 Sep 20132007UAG4 13 Apr 2011 13 Apr 2011 USD/OTHPAYDOWNFIRST DATA CORPORATION

14,444.370 NHHL Local 100.000000 0.00 0.00 0.00 14,444.371.000000

Base 100.000000 0.00 0.00 0.00 14,444.37

13 Apr 2011 OPEN USD/OTH103 DATEK PLANNING CO

199,544.170 NHHL Local 100.000000 0.00 0.00 0.00 199,544.171.000000

Base 100.000000 0.00 0.00 0.00 199,544.17

32007UAG4 Total

0.00 0.000.00213,988.540 Local 213,988.54

Base 0.00 0.00 0.00 213,988.54

2.9626%   24 Sep 20132007UAH2 13 Apr 2011 13 Apr 2011 USD/OTHPAYDOWNFIRST DATA CORP

45,147.690 NHHL Local 100.000000 0.00 0.00 0.00 45,147.691.000000

Base 100.000000 0.00 0.00 0.00 45,147.69

13 Apr 2011 OPEN USD/OTH103 DATEK PLANNING CO

623,700.210 NHHL Local 100.000000 0.00 0.00 0.00 623,700.211.000000

Base 100.000000 0.00 0.00 0.00 623,700.21

31 May 2011 USD/OTHDATEK PLANNING CO

66,374.330 NHHL Local 93.500002 0.00 0.00 0.00 62,060.001.000000

Base 93.500002 0.00 0.00 0.00 62,060.00

31 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-66,374.330 NHHL Local 93.500002 0.00 0.00 0.00 -62,060.001.000000

Base 93.500002 0.00 0.00 0.00 -62,060.00

31 May 2011 06 Jun 2011 USD/OTHDATEK PLANNING CO

66,374.330 NHHL Local 93.500002 0.00 0.00 0.00 62,060.001.000000

Base 93.500002 0.00 0.00 0.00 62,060.00
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32007UAH2 Total

0.00 0.000.00735,222.230 Local 730,907.90

Base 0.00 0.00 0.00 730,907.90

8.625%   15 Sep 2014337756AB6 11 Apr 2011 USD/DTCCALLED BONDSFISHER COMMUNICATIONS INC

434,000.000 NHFS Local 102.875000 0.00 0.00 0.00 446,477.501.000000

Base 102.875000 0.00 0.00 0.00 446,477.50

11 Apr 2011 CANCEL USD/DTCCALLED BONDS

-434,000.000 NHFS Local 102.875000 0.00 0.00 0.00 -446,477.501.000000

Base 102.875000 0.00 0.00 0.00 -446,477.50

11 Apr 2011 11 Apr 2011 USD/DTCCALLED BONDS

434,000.000 NHFS Local 102.875000 2,703.45 0.00 0.00 446,477.501.000000

Base 102.875000 2,703.45 0.00 0.00 446,477.50

06 May 2011 06 May 2011 USD/DTCCALLED BONDS

145,000.000 NHFS Local 102.875000 1,771.71 0.00 0.00 149,168.751.000000

Base 102.875000 1,771.71 0.00 0.00 149,168.75

24 Jun 2011 24 Jun 2011 USD/DTCCALLED BONDS

87,000.000 NHFS Local 102.875000 2,063.53 0.00 0.00 89,501.251.000000

Base 102.875000 2,063.53 0.00 0.00 89,501.25

337756AB6 Total

0.00 0.006,538.69666,000.000 Local 685,147.50

Base 6,538.69 0.00 0.00 685,147.50

8%   15 Dec 2016345397VC4 14 Jun 2011 17 Jun 2011 USD/DTCLOOP CAPITAL MARKETS LLCFORD MTR CR CO

2,698,000.000 NHFS Local 114.500000 1,199.11 0.00 0.00 3,089,210.001.000000

Base 114.500000 1,199.11 0.00 0.00 3,089,210.00
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100%   15 Dec 201334539KAE4 20 Apr 2011 21 Apr 2011 USD/OTH1 PAYDOWNFORD MTR CO  SYNDICATED LNS

13,024.330 NHHL Local 100.000000 0.00 0.00 0.00 13,024.331.000000

Base 100.000000 0.00 0.00 0.00 13,024.33

17 May 2011 18 May 2011 USD/OTH1 PAYDOWN

183,064.420 NHHL Local 100.000000 0.00 0.00 0.00 183,064.421.000000

Base 100.000000 0.00 0.00 0.00 183,064.42

11 May 2011 19 May 2011 USD/OTHJP MORGANCHASE BANK

482,646.620 NHHL Local 100.125000 0.00 0.00 0.00 483,249.931.000000

Base 100.125000 0.00 0.00 0.00 483,249.93

34539KAE4 Total

0.00 0.000.00678,735.370 Local 679,338.68

Base 0.00 0.00 0.00 679,338.68

4.75%   14 Jul 201535164GAD4 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNFOXCO ACQUISITION SUB LLC

1,785.960 NHHM Local 100.000000 0.00 0.00 0.00 1,785.961.000000

Base 100.000000 0.00 0.00 0.00 1,785.96

7.125%   01 Apr 2017369300AH1 24 Jun 2011 29 Jun 2011 USD/DTCMILLER TABAK ROBERTS SECS LLCGENERAL CABLE CORP

85,000.000 NHFS Local 102.500000 1,480.42 0.00 0.00 87,125.001.000000

Base 102.500000 1,480.42 0.00 0.00 87,125.00

5.25%   01 Feb 2014369550AN8 24 Jun 2011 29 Jun 2011 USD/DTCJ.P. MORGAN CLEARING CORP.GENERAL DYNAMICS CORP

400,000.000 NHHW Local 111.196000 8,633.33 0.00 0.00 444,784.001.000000

Base 111.196000 8,633.33 0.00 0.00 444,784.00

5.625%   01 May 201836962G3U6 01 Apr 2011 06 Apr 2011 USD/DTCCANTOR FITZGERALD & CO / CASTLEOAK GENERAL ELEC CAP CORP

2,110,000.000 NHID Local 108.266000 51,101.56 0.00 0.00 2,284,412.601.000000

Base 108.266000 51,101.56 0.00 0.00 2,284,412.60
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1%   17 Aug 201637249UAG1 31 Mar 2011 CANCEL USD/OTHPAYDOWNGENTIVA HEALTH SVCS INC

-3,119.310 NHHL Local 100.000000 0.00 0.00 0.00 -3,119.311.000000

Base 100.000000 0.00 0.00 0.00 -3,119.31

09 Mar 2011 20 Apr 2011 USD/OTH42 BANK OF AMERICA

495,970.530 NHHL Local 100.000000 0.00 0.00 0.00 495,970.531.000000

Base 100.000000 0.00 0.00 0.00 495,970.53

37249UAG1 Total

0.00 0.000.00492,851.220 Local 492,851.22

Base 0.00 0.00 0.00 492,851.22

3.5524%   23 Dec 20137330PAQ0 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNGEORGIA PAC CORP

2,926.660 NHHL Local 100.000000 0.00 0.00 0.00 2,926.661.000000

Base 100.000000 0.00 0.00 0.00 2,926.66

24 Jun 2011 OPEN USD/OTHCITIBANK ADR

1,108,163.950 NHHL Local 100.000000 0.00 0.00 0.00 1,108,163.951.000000

Base 100.000000 0.00 0.00 0.00 1,108,163.95

30 Jun 2011 OPEN USD/OTHFRACTIONAL SHARES

0.010 NHHL Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

37330PAQ0 Total

0.00 0.000.001,111,090.620 Local 1,111,090.62

Base 0.00 0.00 0.00 1,111,090.62

5.4%   01 Jun 2040373334JR3 24 Jun 2011 29 Jun 2011 USD/DTCBANK OF AMERICA SECURITIES LLCGEORGIA POWER COMPANY

370,000.000 NHHW Local 103.873000 1,554.00 0.00 0.00 384,330.101.000000

Base 103.873000 1,554.00 0.00 0.00 384,330.10
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11.75%   27 May 2014374826AD7 13 Jun 2011 USD/DTCTENDER OFFERGIBSON ENERGY/GEP MIDSTR

4,213,000.000 NHFS Local 39.200289 6,671.38 0.00 0.00 1,651,508.201.000000

Base 39.200289 6,671.38 0.00 0.00 1,651,508.20

13 Jun 2011 CANCEL USD/DTCTENDER OFFER

-4,213,000.000 NHFS Local 39.200289 -6,671.38 0.00 0.00 -1,651,508.201.000000

Base 39.200289 -6,671.38 0.00 0.00 -1,651,508.20

13 Jun 2011 15 Jun 2011 USD/DTC2 TENDER OFFER

4,213,000.000 NHFS Local 113.116999 19,251.07 0.00 0.00 4,765,619.201.000000

Base 113.116999 19,251.07 0.00 0.00 4,765,619.20

374826AD7 Total

0.00 0.0019,251.074,213,000.000 Local 4,765,619.20

Base 19,251.07 0.00 0.00 4,765,619.20

1%   10 Nov 201637946JAK3 19 Apr 2011 20 Jun 2011 USD/OTH62 PAYDOWNGLOBAL TEL LINK CORP

3,410.150 NHHL Local 100.000000 0.00 0.00 0.00 3,410.151.000000

Base 100.000000 0.00 0.00 0.00 3,410.15

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

3,410.150 NHHL Local 100.000000 0.00 0.00 0.00 3,410.151.000000

Base 100.000000 0.00 0.00 0.00 3,410.15

37946JAK3 Total

0.00 0.000.006,820.300 Local 6,820.30

Base 0.00 0.00 0.00 6,820.30

1%   28 Oct 201638238VAD7 30 Jun 2011 OPEN USD/OTH1 PAYDOWNGOODMAN GLOBAL INC

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

10.5%   15 May 2016382550AZ4 03 May 2011 06 May 2011 USD/DTCJ.P. MORGAN SECURITIES LLCGOODYEAR TIRE + RUBBER C

342,000.000 NHFS Local 113.750000 17,057.25 0.00 0.00 389,025.001.000000

Base 113.750000 17,057.25 0.00 0.00 389,025.00

20 May 2011 25 May 2011 USD/DTCCALYON SECURITIES (USA) INC.

1,700,000.000 NHFS Local 113.750000 4,958.33 0.00 0.00 1,933,750.001.000000

Base 113.750000 4,958.33 0.00 0.00 1,933,750.00

27 May 2011 27 May 2011 USD/DTCCALLED BONDS

1,130,000.000 NHFS Local 110.500000 3,955.00 0.00 0.00 1,248,650.001.000000

Base 110.500000 3,955.00 0.00 0.00 1,248,650.00

03 Jun 2011 08 Jun 2011 USD/DTCCALYON SECURITIES (USA) INC.

15,000.000 NHFS Local 113.250000 100.63 0.00 0.00 16,987.501.000000

Base 113.250000 100.63 0.00 0.00 16,987.50

27 Jun 2011 30 Jun 2011 USD/DTCCITADEL SECURITIES LLC

43,000.000 NHFS Local 112.125000 564.38 0.00 0.00 48,213.751.000000

Base 112.125000 564.38 0.00 0.00 48,213.75

382550AZ4 Total

0.00 0.0026,635.593,230,000.000 Local 3,636,626.25

Base 26,635.59 0.00 0.00 3,636,626.25

200%   23 Sep 201638470CAQ7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNGRAHAM PACKAGING CO LP

1,401.720 NHHL Local 100.000000 0.00 0.00 0.00 1,401.721.000000

Base 100.000000 0.00 0.00 0.00 1,401.72

1%   01 Nov 201238822FAB8 23 Mar 2011 USD/OTHPAYDOWNGRANT U S HLDGS LLP

23,994.030 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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23 Mar 2011 CANCEL USD/OTHPAYDOWN

-23,994.030 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

38822FAB8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   16 May 201438869CAF0 29 Mar 2011 USD/OTHBANK OF AMERICAGRAPHIC PACKAGING INTL INC

399,025.360 NHHL Local 99.130000 0.00 0.00 0.00 395,553.841.000000

Base 99.130000 0.00 0.00 0.00 395,553.84

29 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-399,025.360 NHHL Local 99.130000 0.00 0.00 0.00 -395,553.841.000000

Base 99.130000 0.00 0.00 0.00 -395,553.84

29 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-399,025.360 NHHL Local 99.130000 0.00 0.00 0.00 -395,553.841.000000

Base 99.130000 0.00 0.00 0.00 -395,553.84

29 Mar 2011 29 Apr 2011 USD/OTHBANK OF AMERICA

371,734.960 NHHL Local 99.125000 0.00 0.00 0.00 368,482.281.000000

Base 99.125000 0.00 0.00 0.00 368,482.28

26 Apr 2011 USD/OTHPAYDOWN

27,290.400 NHHL Local 100.000000 0.00 0.00 0.00 27,290.401.000000

Base 100.000000 0.00 0.00 0.00 27,290.40

26 Apr 2011 CANCEL USD/OTHPAYDOWN

-27,290.400 NHHL Local 100.000000 0.00 0.00 0.00 -27,290.401.000000

Base 100.000000 0.00 0.00 0.00 -27,290.40
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Base Currency: USD - US DOLLAR

26 Apr 2011 02 May 2011 USD/OTH6 PAYDOWN

27,290.400 NHHL Local 100.000000 0.00 0.00 0.00 27,290.401.000000

Base 100.000000 0.00 0.00 0.00 27,290.40

38869CAF0 Total

0.00 0.000.000.000 Local 218.84

Base 0.00 0.00 0.00 218.84

3.053%   16 May 201438869CAG8 26 Apr 2011 26 Apr 2011 USD/OTHPAYDOWNGRAPHIC PACKAGING INTL INC

39,235.890 NHHL Local 100.000000 0.00 0.00 0.00 39,235.891.000000

Base 100.000000 0.00 0.00 0.00 39,235.89

26 Apr 2011 USD/OTHPAYDOWN

27,290.400 NHHL Local 100.000000 0.00 0.00 0.00 27,290.401.000000

Base 100.000000 0.00 0.00 0.00 27,290.40

26 Apr 2011 CANCEL USD/OTHPAYDOWN

-27,290.400 NHHL Local 100.000000 0.00 0.00 0.00 -27,290.401.000000

Base 100.000000 0.00 0.00 0.00 -27,290.40

26 Apr 2011 USD/OTHPAYDOWN

27,290.400 NHHL Local 100.000000 0.00 0.00 0.00 27,290.401.000000

Base 100.000000 0.00 0.00 0.00 27,290.40

26 Apr 2011 CANCEL USD/OTHPAYDOWN

-27,290.400 NHHL Local 100.000000 0.00 0.00 0.00 -27,290.401.000000

Base 100.000000 0.00 0.00 0.00 -27,290.40

26 May 2011 27 May 2011 USD/OTH1 PAYDOWN

7,847.180 NHHL Local 100.000000 0.00 0.00 0.00 7,847.181.000000

Base 100.000000 0.00 0.00 0.00 7,847.18
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38869CAG8 Total

0.00 0.000.0047,083.070 Local 47,083.07

Base 0.00 0.00 0.00 47,083.07

1%   23 Nov 201639843QAG6 01 Oct 2010 USD/OTHDEUTSCHE BANK SECURITIES INCGRIFOLS INC

98,793.700 NHHL Local 101.000003 0.00 0.00 0.00 99,781.641.000000

Base 101.000003 0.00 0.00 0.00 99,781.64

01 Oct 2010 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-98,793.700 NHHL Local 101.000003 0.00 0.00 0.00 -99,781.641.000000

Base 101.000003 0.00 0.00 0.00 -99,781.64

04 Oct 2010 USD/OTHDEUTSCHE BANK SECURITIES INC

197,587.400 NHHL Local 100.624999 0.00 0.00 0.00 198,822.321.000000

Base 100.624999 0.00 0.00 0.00 198,822.32

04 Oct 2010 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-197,587.400 NHHL Local 100.624999 0.00 0.00 0.00 -198,822.321.000000

Base 100.624999 0.00 0.00 0.00 -198,822.32

19 Oct 2010 USD/OTHDEUTSCHE BANK SECURITIES INC

197,587.400 NHHL Local 100.750002 0.00 0.00 0.00 199,069.311.000000

Base 100.750002 0.00 0.00 0.00 199,069.31

19 Oct 2010 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-197,587.400 NHHL Local 100.750002 0.00 0.00 0.00 -199,069.311.000000

Base 100.750002 0.00 0.00 0.00 -199,069.31

02 Nov 2010 USD/OTHDEUTSCHE BANK SECURITIES INC

98,793.720 NHHL Local 101.000002 0.00 0.00 0.00 99,781.661.000000

Base 101.000002 0.00 0.00 0.00 99,781.66
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Base Currency: USD - US DOLLAR

02 Nov 2010 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-98,793.720 NHHL Local 101.000002 0.00 0.00 0.00 -99,781.661.000000

Base 101.000002 0.00 0.00 0.00 -99,781.66

04 Oct 2010 USD/OTHDEUTSCHE BANK SECURITIES INC

197,587.400 NHHL Local 100.624999 0.00 0.00 0.00 198,822.321.000000

Base 100.624999 0.00 0.00 0.00 198,822.32

04 Oct 2010 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-197,587.400 NHHL Local 100.624999 0.00 0.00 0.00 -198,822.321.000000

Base 100.624999 0.00 0.00 0.00 -198,822.32

19 Oct 2010 22 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

197,587.400 NHHL Local 100.750002 0.00 0.00 0.00 199,069.311.000000

Base 100.750002 0.00 0.00 0.00 199,069.31

02 Nov 2010 22 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

98,793.720 NHHL Local 101.000002 0.00 0.00 0.00 99,781.661.000000

Base 101.000002 0.00 0.00 0.00 99,781.66

04 Oct 2010 22 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

197,587.400 NHHL Local 100.624999 0.00 0.00 0.00 198,822.321.000000

Base 100.624999 0.00 0.00 0.00 198,822.32

01 Oct 2010 24 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

98,793.700 NHHL Local 101.000003 0.00 0.00 0.00 99,781.641.000000

Base 101.000003 0.00 0.00 0.00 99,781.64

39843QAG6 Total

0.00 0.000.00592,762.220 Local 597,454.93

Base 0.00 0.00 0.00 597,454.93
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1%   23 Feb 201840377UAC8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNGYMBOREE CORP

2,690.610 NHHL Local 100.000000 0.00 0.00 0.00 2,690.611.000000

Base 100.000000 0.00 0.00 0.00 2,690.61

5.75%   15 Mar 2014404119AL3 18 Apr 2011 21 Apr 2011 USD/DTCUBS SECURITIES LLCHCA INC

2,235,000.000 NHFS Local 102.000000 12,851.25 0.00 0.00 2,279,700.001.000000

Base 102.000000 12,851.25 0.00 0.00 2,279,700.00

1%   18 Nov 2013404122AG8 08 Apr 2011 17 May 2011 USD/OTH28 GOLDMAN SACHS + COHCA INC SYNDICATED LNS

749,135.690 NHHL Local 99.875001 0.00 0.00 0.00 748,199.281.000000

Base 99.875001 0.00 0.00 0.00 748,199.28

6.5%   08 Apr 201640415DAB2 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNHDG ACQUISITION INC

764.920 NHHL Local 100.000000 0.00 0.00 0.00 764.921.000000

Base 100.000000 0.00 0.00 0.00 764.92

6.5%   08 Apr 201640415DAD8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNHDG ACQUISITION INC

5,563.070 NHHL Local 100.000000 0.00 0.00 0.00 5,563.071.000000

Base 100.000000 0.00 0.00 0.00 5,563.07

100%   12 Dec 201440423CAF5 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNHMH PUBLISHING CO LTD

4,095.910 NHHM Local 100.000000 0.00 0.00 0.00 4,095.911.000000

Base 100.000000 0.00 0.00 0.00 4,095.91

0.01%   03 Apr 201440424QAG1 01 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INCHMSC HLDGS CORP

500,000.000 NHHM Local 79.000000 0.00 0.00 0.00 395,000.001.000000

Base 79.000000 0.00 0.00 0.00 395,000.00

01 Jun 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-500,000.000 NHHM Local 79.000000 0.00 0.00 0.00 -395,000.001.000000

Base 79.000000 0.00 0.00 0.00 -395,000.00
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01 Jun 2011 20 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

500,000.000 NHHM Local 79.000000 0.00 0.00 0.00 395,000.001.000000

Base 79.000000 0.00 0.00 0.00 395,000.00

40424QAG1 Total

0.00 0.000.00500,000.000 Local 395,000.00

Base 0.00 0.00 0.00 395,000.00

1%   29 Jun 201441254PAE1 31 May 2011 USD/OTHBANK OF AMERICAHARGRAY ACQUISITION CO

1,318,318.000 NHHM Local 98.500000 0.00 0.00 0.00 1,298,543.231.000000

Base 98.500000 0.00 0.00 0.00 1,298,543.23

31 May 2011 CANCEL USD/OTHBANK OF AMERICA

-1,318,318.000 NHHM Local 98.500000 0.00 0.00 0.00 -1,298,543.231.000000

Base 98.500000 0.00 0.00 0.00 -1,298,543.23

31 May 2011 USD/OTHBANK OF AMERICA

1,318,318.000 NHHM Local 98.500000 0.00 0.00 0.00 1,298,543.231.000000

Base 98.500000 0.00 0.00 0.00 1,298,543.23

31 May 2011 CANCEL USD/OTHBANK OF AMERICA

-1,318,318.000 NHHM Local 98.500000 0.00 0.00 0.00 -1,298,543.231.000000

Base 98.500000 0.00 0.00 0.00 -1,298,543.23

31 May 2011 07 Jun 2011 USD/OTHBANK OF AMERICA

1,318,318.000 NHHM Local 98.500000 0.00 0.00 0.00 1,298,543.231.000000

Base 98.500000 0.00 0.00 0.00 1,298,543.23

41254PAE1 Total

0.00 0.000.001,318,318.000 Local 1,298,543.23

Base 0.00 0.00 0.00 1,298,543.23



Prepared by State StreetPage 1583

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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1%   28 Jan 2015413626AM4 20 May 2011 06 Jun 2011 USD/OTH17 BEAR STEARNS NYHARRAHS OPERATING CO INC

449,308.470 NHHL Local 100.000002 0.00 0.00 0.00 449,308.481.000000

Base 100.000002 0.00 0.00 0.00 449,308.48

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

413626AM4 Total

0.00 0.000.00453,058.470 Local 453,058.48

Base 0.00 0.00 0.00 453,058.48

1%   01 Jul 201342330QAC9 29 Mar 2011 USD/OTHBANK OF AMERICAHELIX ENERGY SOLUTIONS GROUP

313,781.250 NHHL Local 99.249999 0.00 0.00 0.00 311,427.891.000000

Base 99.249999 0.00 0.00 0.00 311,427.89

29 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-313,781.250 NHHL Local 99.249999 0.00 0.00 0.00 -311,427.891.000000

Base 99.249999 0.00 0.00 0.00 -311,427.89

29 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-313,781.250 NHHL Local 99.249999 0.00 0.00 0.00 -311,427.891.000000

Base 99.249999 0.00 0.00 0.00 -311,427.89

01 Apr 2011 USD/OTHCITIBANK ADR

849,344.010 NHHL Local 99.000000 0.00 0.00 0.00 840,850.571.000000

Base 99.000000 0.00 0.00 0.00 840,850.57

01 Apr 2011 CANCEL USD/OTHCITIBANK ADR

-849,344.010 NHHL Local 99.000000 0.00 0.00 0.00 -840,850.571.000000

Base 99.000000 0.00 0.00 0.00 -840,850.57
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01 Apr 2011 USD/OTHCITIBANK ADR

849,344.000 NHHL Local 99.000001 0.00 0.00 0.00 840,850.571.000000

Base 99.000001 0.00 0.00 0.00 840,850.57

01 Apr 2011 CANCEL USD/OTHCITIBANK ADR

-849,344.000 NHHL Local 99.000001 0.00 0.00 0.00 -840,850.571.000000

Base 99.000001 0.00 0.00 0.00 -840,850.57

01 Apr 2011 18 Apr 2011 USD/OTH3 CITIBANK ADR

849,344.020 NHHL Local 98.999998 0.00 0.00 0.00 840,850.571.000000

Base 98.999998 0.00 0.00 0.00 840,850.57

29 Mar 2011 26 Apr 2011 USD/OTH5 BANK OF AMERICA

312,954.440 NHHL Local 99.250000 0.00 0.00 0.00 310,607.281.000000

Base 99.250000 0.00 0.00 0.00 310,607.28

08 Jun 2011 09 Jun 2011 USD/OTH1 PAYDOWN

403.950 NHHL Local 100.000000 0.00 0.00 0.00 403.951.000000

Base 100.000000 0.00 0.00 0.00 403.95

08 Jun 2011 09 Jun 2011 USD/OTH1 PAYDOWN

201.980 NHHL Local 100.000000 0.00 0.00 0.00 201.981.000000

Base 100.000000 0.00 0.00 0.00 201.98

08 Jun 2011 09 Jun 2011 USD/OTH1 PAYDOWN

220.880 NHHL Local 100.000000 0.00 0.00 0.00 220.881.000000

Base 100.000000 0.00 0.00 0.00 220.88

42330QAC9 Total

0.00 0.000.00849,344.020 Local 840,856.77

Base 0.00 0.00 0.00 840,856.77
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1%   11 Mar 201842804VAL5 07 Jun 2011 22 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INCHERTZ CORP

754,423.000 NHHL Local 99.624999 0.00 0.00 0.00 751,593.911.000000

Base 99.624999 0.00 0.00 0.00 751,593.91

6.125%   01 Mar 2014428236AT0 24 Jun 2011 29 Jun 2011 USD/DTCJ.P. MORGAN CLEARING CORP.HEWLETT PACKARD CO

220,000.000 NHHW Local 112.601000 4,416.81 0.00 0.00 247,722.201.000000

Base 112.601000 4,416.81 0.00 0.00 247,722.20

7.75%   01 Nov 2015431318AC8 28 Jun 2011 OPEN USD/DTCBARCLAYS CAPITAL INCHILCORP ENERGY I L P

1,847,000.000 NHFS Local 103.000000 23,857.08 0.00 0.00 1,902,410.001.000000

Base 103.000000 23,857.08 0.00 0.00 1,902,410.00

8.25%   15 Mar 2018435765AC6 09 Jun 2011 09 Jun 2011 USD/DTCEXCHANGE OFFER (NON CASH)HOLLY ENERGY PARTNERS LP

300,000.000 NHFS Local 108.000000 5,775.00 0.00 0.00 324,000.001.000000

Base 108.000000 5,775.00 0.00 0.00 324,000.00

0%44701PAQ7 07 Mar 2011 USD/OTHDEUTSCHE BANK AGHUNTSMAN INTL LLC

796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 796,633.171.000000

Base 100.000000 0.00 0.00 0.00 796,633.17

07 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 -796,633.171.000000

Base 100.000000 0.00 0.00 0.00 -796,633.17

09 Jun 2011 22 Jun 2011 USD/OTH1 DEUTSCHE BANK AG

292,176.520 NHHL Local 97.875000 0.00 0.00 0.00 285,967.771.000000

Base 97.875000 0.00 0.00 0.00 285,967.77

44701PAQ7 Total

0.00 0.000.00292,176.520 Local 285,967.77

Base 0.00 0.00 0.00 285,967.77
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1%   19 Apr 201744701PAT1 09 Jun 2011 22 Jun 2011 USD/OTH1 DATEK PLANNING COHUNTSMAN INTL LLC

796,633.170 NHHL Local 97.749999 0.00 0.00 0.00 778,708.921.000000

Base 97.749999 0.00 0.00 0.00 778,708.92

100%   26 Jun 201544972VAF0 30 Jun 2011 OPEN USD/OTH5 PAYDOWNIM US HLDGS LLC

656,250.000 NHHL Local 100.000000 0.00 0.00 0.00 656,250.001.000000

Base 100.000000 0.00 0.00 0.00 656,250.00

8.75%   15 Jun 201445072PAB8 19 Apr 2011 25 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCIASIS HEALTHCARE LLC

3,791,000.000 NHFS Local 102.125000 119,785.07 0.00 0.00 3,871,558.751.000000

Base 102.125000 119,785.07 0.00 0.00 3,871,558.75

7%   01 Oct 201845661TAJ0 01 Jun 2011 02 Jun 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)INERGY LP/INERGY FIN

1,628,000.000 NHFS Local 100.000000 18,993.33 0.00 0.00 1,628,000.001.000000

Base 100.000000 18,993.33 0.00 0.00 1,628,000.00

0.01%   07 Apr 201445777DAB3 18 May 2011 USD/OTHBANK OF NEW YORKINSIGHT MIDWEST HLDGS LLC

465,416.670 NHHL Local 98.500000 0.00 0.00 0.00 458,435.421.000000

Base 98.500000 0.00 0.00 0.00 458,435.42

18 May 2011 CANCEL USD/OTHBANK OF NEW YORK

-465,416.670 NHHL Local 98.500000 0.00 0.00 0.00 -458,435.421.000000

Base 98.500000 0.00 0.00 0.00 -458,435.42

18 May 2011 USD/OTHBANK OF NEW YORK

465,416.670 NHHL Local 98.500000 0.00 0.00 0.00 458,435.421.000000

Base 98.500000 0.00 0.00 0.00 458,435.42

18 May 2011 CANCEL USD/OTHBANK OF NEW YORK

-465,416.670 NHHL Local 98.500000 0.00 0.00 0.00 -458,435.421.000000

Base 98.500000 0.00 0.00 0.00 -458,435.42
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18 May 2011 15 Jun 2011 USD/OTH1 BANK OF NEW YORK

465,416.670 NHHL Local 98.500000 0.00 0.00 0.00 458,435.421.000000

Base 98.500000 0.00 0.00 0.00 458,435.42

45777DAB3 Total

0.00 0.000.00465,416.670 Local 458,435.42

Base 0.00 0.00 0.00 458,435.42

1%   31 Jan 201345880DAC5 31 Mar 2011 CANCEL USD/OTHPAYDOWNINTERMEDIA OUTDOOR INC

-26,833.630 NHHM Local 100.000000 0.00 0.00 0.00 -26,833.631.000000

Base 100.000000 0.00 0.00 0.00 -26,833.63

31 Mar 2011 USD/OTHPAYDOWN

26,833.630 NHHM Local 100.000000 0.00 0.00 0.00 26,833.631.000000

Base 100.000000 0.00 0.00 0.00 26,833.63

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-26,833.630 NHHM Local 100.000000 0.00 0.00 0.00 -26,833.631.000000

Base 100.000000 0.00 0.00 0.00 -26,833.63

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

11,926.060 NHHM Local 100.000000 0.00 0.00 0.00 11,926.061.000000

Base 100.000000 0.00 0.00 0.00 11,926.06

45880DAC5 Total

0.00 0.000.00-14,907.570 Local -14,907.57

Base 0.00 0.00 0.00 -14,907.57

5.6%   30 Nov 2039459200GS4 24 Jun 2011 29 Jun 2011 USD/DTCWELLS FARGO SECURITIES, LLCIBM CORP

350,000.000 NHHW Local 108.104000 1,578.89 0.00 0.00 378,364.001.000000

Base 108.104000 1,578.89 0.00 0.00 378,364.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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4.75%   27 Apr 201646069FAE7 19 Apr 2011 27 Apr 2011 USD/OTHCREDIT SUISSE FIRST BOSTONINTERSIL CORP

463,658.330 NHHM Local 100.874999 0.00 0.00 0.00 467,715.341.000000

Base 100.874999 0.00 0.00 0.00 467,715.34

1%   04 Aug 201646122YAE1 15 Jun 2011 OPEN USD/OTH21 DATEK PLANNING COINVENTIV HEALTH INC

133,587.230 NHHL Local 99.918899 0.00 0.00 0.00 133,478.891.000000

Base 99.918899 0.00 0.00 0.00 133,478.89

1%   04 Aug 201646122YAF8 15 Jun 2011 OPEN USD/OTH21 DATEK PLANNING COINVENTIV HEALTH INC

267,843.960 NHHL Local 99.918900 0.00 0.00 0.00 267,626.741.000000

Base 99.918900 0.00 0.00 0.00 267,626.74

8.375%   15 Aug 202146284PAM6 25 May 2011 31 May 2011 USD/DTCLOOP CAPITAL MARKETS LLCIRON MOUNTAIN INC

2,000,000.000 NHFS Local 106.500000 49,319.44 0.00 0.00 2,130,000.001.000000

Base 106.500000 49,319.44 0.00 0.00 2,130,000.00

3.77%   18 Apr 201446574HAC5 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNITRON INC

6,311.290 NHHL Local 100.000000 0.00 0.00 0.00 6,311.291.000000

Base 100.000000 0.00 0.00 0.00 6,311.29

6%   15 Jan 201846625HGY0 24 Jun 2011 29 Jun 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCJPMORGAN CHASE + CO

300,000.000 NHHW Local 112.837000 8,200.00 0.00 0.00 338,511.001.000000

Base 112.837000 8,200.00 0.00 0.00 338,511.00

5.278%   12 Jan 204346625YVV2 27 Jun 2011 30 Jun 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPJP MORGAN CHASE COMMERCIAL MOR

2,000,000.000 NHHW Local 108.000000 8,791.30 0.00 0.00 2,160,000.001.000000

2,000,000.000 Base 108.000000 8,791.30 0.00 0.00 2,160,000.00

1%   02 Jul 201446632VAB6 04 Apr 2011 08 Apr 2011 USD/OTHCITIBANK ADRJRD HLDGS INC

696,698.730 NHHL Local 100.000000 0.00 0.00 0.00 696,698.731.000000

Base 100.000000 0.00 0.00 0.00 696,698.73
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3.5528%   26 Jan 20147110CAK7 31 Mar 2011 OPEN USD/OTH116 PAYDOWNJARDEN CORP

735,985.780 NHHL Local 100.000000 0.00 0.00 0.00 735,985.781.000000

Base 100.000000 0.00 0.00 0.00 735,985.78

0.01%   21 Oct 201348238NAC6 19 May 2011 20 May 2011 USD/OTH1 PAYDOWNKAR HLDGS INC

95,468.430 NHHL Local 100.000000 0.00 0.00 0.00 95,468.431.000000

Base 100.000000 0.00 0.00 0.00 95,468.43

19 May 2011 20 May 2011 USD/OTH1 PAYDOWN

248,217.920 NHHL Local 100.000000 0.00 0.00 0.00 248,217.921.000000

Base 100.000000 0.00 0.00 0.00 248,217.92

19 May 2011 20 May 2011 USD/OTH1 PAYDOWN

93,403.990 NHHL Local 100.000000 0.00 0.00 0.00 93,403.991.000000

Base 100.000000 0.00 0.00 0.00 93,403.99

48238NAC6 Total

0.00 0.000.00437,090.340 Local 437,090.34

Base 0.00 0.00 0.00 437,090.34

7.45%   01 Apr 2031487836AT5 24 Jun 2011 29 Jun 2011 USD/DTCKEYBANC CAPITAL MARKETS INCKELLOGG CO

330,000.000 NHHW Local 128.543000 6,009.67 0.00 0.00 424,191.901.000000

Base 128.543000 6,009.67 0.00 0.00 424,191.90

6.75%   15 Apr 2012501044CC3 24 Jun 2011 29 Jun 2011 USD/DTCJ.P. MORGAN SECURITIES LLCKROGER CO

80,000.000 NHHW Local 104.592000 1,110.00 0.00 0.00 83,673.601.000000

Base 104.592000 1,110.00 0.00 0.00 83,673.60

8%   01 Nov 201750178TAA5 02 May 2011 02 May 2011 USD/DTCCALLED BONDSLYONDELL CHEMICAL COMPAN

127,000.000 NHFS Local 103.000000 28.22 0.00 0.00 130,810.001.000000

Base 103.000000 28.22 0.00 0.00 130,810.00
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1%   28 Jun 201750212XAL0 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHLPL HLDGS INC

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

50212XAL0 Total

0.00 0.000.003,750.000 Local 3,750.00

Base 0.00 0.00 0.00 3,750.00

100%   23 Nov 201651783QAG3 31 Mar 2011 USD/OTHPAYDOWNLAS VEGAS SANDS LLC

2,348.530 NHHL Local 100.000000 0.00 0.00 0.00 2,348.531.000000

Base 100.000000 0.00 0.00 0.00 2,348.53

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,348.530 NHHL Local 100.000000 0.00 0.00 0.00 -2,348.531.000000

Base 100.000000 0.00 0.00 0.00 -2,348.53

10 May 2011 USD/OTHDATEK PLANNING CO

1,044,562.780 NHHM Local 98.249999 0.00 0.00 0.00 1,026,282.931.000000

Base 98.249999 0.00 0.00 0.00 1,026,282.93

10 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,044,562.780 NHHM Local 98.249999 0.00 0.00 0.00 -1,026,282.931.000000

Base 98.249999 0.00 0.00 0.00 -1,026,282.93

10 May 2011 17 May 2011 USD/OTHDATEK PLANNING CO

1,044,562.780 NHHM Local 98.249999 0.00 0.00 0.00 1,026,282.931.000000

Base 98.249999 0.00 0.00 0.00 1,026,282.93
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30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

2,348.530 NHHL Local 100.000000 0.00 0.00 0.00 2,348.531.000000

Base 100.000000 0.00 0.00 0.00 2,348.53

51783QAG3 Total

0.00 0.000.001,046,911.310 Local 1,028,631.46

Base 0.00 0.00 0.00 1,028,631.46

0.01%   23 Nov 201651783QAH1 10 May 2011 USD/OTHDATEK PLANNING COLAS VEGAS SANDS LLC

236,599.900 NHHM Local 98.249999 0.00 0.00 0.00 232,459.401.000000

Base 98.249999 0.00 0.00 0.00 232,459.40

10 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-236,599.900 NHHM Local 98.249999 0.00 0.00 0.00 -232,459.401.000000

Base 98.249999 0.00 0.00 0.00 -232,459.40

10 May 2011 17 May 2011 USD/OTHDATEK PLANNING CO

236,599.900 NHHM Local 98.249999 0.00 0.00 0.00 232,459.401.000000

Base 98.249999 0.00 0.00 0.00 232,459.40

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

418.060 NHHL Local 100.000000 0.00 0.00 0.00 418.061.000000

Base 100.000000 0.00 0.00 0.00 418.06

51783QAH1 Total

0.00 0.000.00237,017.960 Local 232,877.46

Base 0.00 0.00 0.00 232,877.46

2.2615%   02 Jul 20152602FAC3 31 Mar 2011 USD/OTHPAYDOWNLENDER PROCESSING SVCS INC

4,055.410 NHHL Local 100.000000 0.00 0.00 0.00 4,055.411.000000

Base 100.000000 0.00 0.00 0.00 4,055.41
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31 Mar 2011 CANCEL USD/OTHPAYDOWN

-4,055.410 NHHL Local 100.000000 0.00 0.00 0.00 -4,055.411.000000

Base 100.000000 0.00 0.00 0.00 -4,055.41

29 Mar 2011 USD/OTHJPMORGAN CHASE BANK

40,554.110 NHHL Local 100.124993 0.00 0.00 0.00 40,604.801.000000

Base 100.124993 0.00 0.00 0.00 40,604.80

29 Mar 2011 CANCEL USD/OTHJPMORGAN CHASE BANK

-40,554.110 NHHL Local 100.124993 0.00 0.00 0.00 -40,604.801.000000

Base 100.124993 0.00 0.00 0.00 -40,604.80

52602FAC3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

2.7615%   02 Jul 20152602FAD1 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNLENDER PROCESSING SVCS INC

2,577.450 NHHL Local 100.000000 0.00 0.00 0.00 2,577.451.000000

Base 100.000000 0.00 0.00 0.00 2,577.45

1%   02 Nov 201453045DAB3 31 Mar 2011 USD/OTHPAYDOWNLIBERTY ELEC PWR LLC

8,358.490 NHHM Local 100.000000 0.00 0.00 0.00 8,358.491.000000

Base 100.000000 0.00 0.00 0.00 8,358.49

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-8,358.490 NHHM Local 100.000000 0.00 0.00 0.00 -8,358.491.000000

Base 100.000000 0.00 0.00 0.00 -8,358.49

31 Mar 2011 USD/OTHPAYDOWN

2,615.730 NHHM Local 100.000000 0.00 0.00 0.00 2,615.731.000000

Base 100.000000 0.00 0.00 0.00 2,615.73
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31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,615.730 NHHM Local 100.000000 0.00 0.00 0.00 -2,615.731.000000

Base 100.000000 0.00 0.00 0.00 -2,615.73

10 May 2011 20 May 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

1,009,672.060 NHHM Local 99.125000 0.00 0.00 0.00 1,000,837.431.000000

Base 99.125000 0.00 0.00 0.00 1,000,837.43

53045DAB3 Total

0.00 0.000.001,009,672.060 Local 1,000,837.43

Base 0.00 0.00 0.00 1,000,837.43

1%   15 Apr 201553219UAD1 21 Jun 2011 28 Jun 2011 USD/OTHCITIBANKLIFEPOINT HOSPS INC

359,717.660 NHHL Local 99.625000 0.00 0.00 0.00 358,368.721.000000

Base 99.625000 0.00 0.00 0.00 358,368.72

1%   28 Feb 201454323MAB4 20 Jun 2011 24 Jun 2011 USD/OTH4 GOLDMAN SACHS + COLONGVIEW PWR LLC

107,247.390 NHHM Local 96.499998 0.00 0.00 0.00 103,493.731.000000

Base 96.499998 0.00 0.00 0.00 103,493.73

20 Jun 2011 OPEN USD/OTH16 DATEK PLANNING CO

200,000.000 NHHL Local 98.750000 0.00 0.00 0.00 197,500.001.000000

Base 98.750000 0.00 0.00 0.00 197,500.00

54323MAB4 Total

0.00 0.000.00307,247.390 Local 300,993.73

Base 0.00 0.00 0.00 300,993.73

1%   28 Feb 201454323MAC2 20 Jun 2011 24 Jun 2011 USD/OTH4 GOLDMAN SACHS + COLONGVIEW PWR LLC

564,146.330 NHHM Local 96.500000 0.00 0.00 0.00 544,401.211.000000

Base 96.500000 0.00 0.00 0.00 544,401.21
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20 Jun 2011 OPEN USD/OTH16 GOLDMAN SACHS + CO

233,333.340 NHHL Local 98.749998 0.00 0.00 0.00 230,416.671.000000

Base 98.749998 0.00 0.00 0.00 230,416.67

54323MAC2 Total

0.00 0.000.00797,479.670 Local 774,817.88

Base 0.00 0.00 0.00 774,817.88

4.5%   23 Oct 2017552662AM0 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNMCC IOWA LLC

2,551.020 NHHL Local 100.000000 0.00 0.00 0.00 2,551.021.000000

Base 100.000000 0.00 0.00 0.00 2,551.02

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

5,000.000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000.00

552662AM0 Total

0.00 0.000.007,551.020 Local 7,551.02

Base 0.00 0.00 0.00 7,551.02

1%   06 Nov 2014563553AH9 13 May 2011 13 May 2011 USD/OTHPAYDOWNMANITOWOC CO INC

179,826.100 NHHM Local 100.000000 0.00 0.00 0.00 179,826.101.000000

Base 100.000000 0.00 0.00 0.00 179,826.10

13 May 2011 13 May 2011 USD/OTHPAYDOWN

434,021.480 NHHL Local 100.000000 0.00 0.00 0.00 434,021.481.000000

Base 100.000000 0.00 0.00 0.00 434,021.48

563553AH9 Total

0.00 0.000.00613,847.580 Local 613,847.58

Base 0.00 0.00 0.00 613,847.58
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11.5%   25 Apr 2015564902AA2 01 Apr 2011 01 Apr 2011 USD/DTCSTATE STREET BANK AND TRUSTMANUFACTURERS HANOVER

1,369.920 NHEN Local 0.000000 0.00 0.00 0.00 0.001.000000

1,900,388.790 Base 0.000000 0.00 0.00 0.00 0.00

6.75%   01 Nov 2020570506AM7 18 May 2011 23 May 2011 USD/DTCCIBC WORLD MARKETS CORPMARKWEST ENERGY PART/FIN

232,000.000 NHFS Local 103.875000 957.00 0.00 0.00 240,990.001.000000

Base 103.875000 957.00 0.00 0.00 240,990.00

6.3%   15 Oct 203758013MEC4 24 Jun 2011 29 Jun 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDMCDONALDS CORP MEDIUM TERM NTS

350,000.000 NHHW Local 118.845000 4,532.50 0.00 0.00 415,957.501.000000

Base 118.845000 4,532.50 0.00 0.00 415,957.50

100%   31 Mar 201758446HAK8 07 Apr 2011 USD/OTHPAYDOWNMEDIACOM ILL LLC

1,053.400 NHHM Local 100.000000 0.00 0.00 0.00 1,053.401.000000

Base 100.000000 0.00 0.00 0.00 1,053.40

07 Apr 2011 CANCEL USD/OTHPAYDOWN

-1,053.400 NHHM Local 100.000000 0.00 0.00 0.00 -1,053.401.000000

Base 100.000000 0.00 0.00 0.00 -1,053.40

07 Apr 2011 USD/OTHPAYDOWN

1,053.400 NHHM Local 100.000000 0.00 0.00 0.00 1,053.401.000000

Base 100.000000 0.00 0.00 0.00 1,053.40

07 Apr 2011 CANCEL USD/OTHPAYDOWN

-1,053.400 NHHM Local 100.000000 0.00 0.00 0.00 -1,053.401.000000

Base 100.000000 0.00 0.00 0.00 -1,053.40

07 Apr 2011 USD/OTHPAYDOWN

790.050 NHHL Local 100.000000 0.00 0.00 0.00 790.051.000000

Base 100.000000 0.00 0.00 0.00 790.05
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07 Apr 2011 CANCEL USD/OTHPAYDOWN

-790.050 NHHL Local 100.000000 0.00 0.00 0.00 -790.051.000000

Base 100.000000 0.00 0.00 0.00 -790.05

30 Jun 2011 OPEN USD/OTH5 PAYDOWN

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

30 Jun 2011 USD/OTHPAYDOWN

1,870.240 NHHL Local 100.000000 0.00 0.00 0.00 1,870.241.000000

Base 100.000000 0.00 0.00 0.00 1,870.24

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-1,870.240 NHHL Local 100.000000 0.00 0.00 0.00 -1,870.241.000000

Base 100.000000 0.00 0.00 0.00 -1,870.24

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

30 Jun 2011 USD/OTHPAYDOWN

2,493.650 NHHM Local 100.000000 0.00 0.00 0.00 2,493.651.000000

Base 100.000000 0.00 0.00 0.00 2,493.65

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,493.650 NHHM Local 100.000000 0.00 0.00 0.00 -2,493.651.000000

Base 100.000000 0.00 0.00 0.00 -2,493.65

58446HAK8 Total

0.00 0.000.004,375.000 Local 4,375.00

Base 0.00 0.00 0.00 4,375.00
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6.4%   28 Aug 201759018YJ69 01 Jun 2011 06 Jun 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPMERRILL LYNCH + CO INC

2,175,000.000 NHID Local 112.521000 37,893.33 0.00 0.00 2,447,331.751.000000

Base 112.521000 37,893.33 0.00 0.00 2,447,331.75

1%   16 Oct 201659116LAB6 18 May 2011 19 May 2011 USD/OTH1 PAYDOWNMETALDYNE LLC

746,250.000 NHHM Local 100.000000 0.00 0.00 0.00 746,250.001.000000

Base 100.000000 0.00 0.00 0.00 746,250.00

1%   18 May 201759116LAD2 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNMETALDYNE LLC

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

10.75%   01 Aug 206959156RAV0 24 May 2011 25 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCMETLIFE INC

1,710,000.000 NHFS Local 143.000000 58,211.25 0.00 0.00 2,445,300.001.000000

Base 143.000000 58,211.25 0.00 0.00 2,445,300.00

1%   02 Nov 201759514UAD0 30 Jun 2011 OPEN USD/OTH6 PAYDOWNMICROSEMI CORP

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

8.75%   15 Apr 201860458PAA3 07 Apr 2011 14 Apr 2011 USD/DTCJ.P. MORGAN SECURITIES LLCMIRABELA NICKEL LTD

813,000.000 NHFS Local 101.875000 0.00 0.00 0.00 828,243.751.000000

Base 101.875000 0.00 0.00 0.00 828,243.75

6.25%   15 Jan 2015615394AF0 06 Apr 2011 11 Apr 2011 USD/DTCWELLS FARGO SECURITIES, LLCMOOG INC

1,000,000.000 NHFS Local 102.000000 14,930.56 0.00 0.00 1,020,000.001.000000

Base 102.000000 14,930.56 0.00 0.00 1,020,000.00

1%   01 Oct 2017628783AP7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNNBTY INC

1,740.990 NHHL Local 100.000000 0.00 0.00 0.00 1,740.991.000000

Base 100.000000 0.00 0.00 0.00 1,740.99



Prepared by State StreetPage 1598

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   12 Mar 201862889HAB4 24 Jun 2011 24 Jun 2011 USD/OTHPAYDOWNNDS TREAS ( AMERICAS ) LLC

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

0.131%   01 Feb 201362938UAC4 31 Mar 2011 USD/OTHPAYDOWNNRG HLDGS INC

1,142.340 NHHL Local 100.000000 0.00 0.00 0.00 1,142.341.000000

Base 100.000000 0.00 0.00 0.00 1,142.34

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,142.340 NHHL Local 100.000000 0.00 0.00 0.00 -1,142.341.000000

Base 100.000000 0.00 0.00 0.00 -1,142.34

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,142.340 NHHL Local 100.000000 0.00 0.00 0.00 -1,142.341.000000

Base 100.000000 0.00 0.00 0.00 -1,142.34

07 Apr 2011 07 Apr 2011 USD/BOSPAYDOWN

1,142.340 NHHL Local 100.000000 0.00 0.00 0.00 1,142.341.000000

Base 100.000000 0.00 0.00 0.00 1,142.34

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,142.340 NHHL Local 100.000000 0.00 0.00 0.00 1,142.341.000000

Base 100.000000 0.00 0.00 0.00 1,142.34

62938UAC4 Total

0.00 0.000.001,142.340 Local 1,142.34

Base 0.00 0.00 0.00 1,142.34

0.01%   31 Aug 201562938UAG5 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNNRG HLDGS INC

2,189.230 NHHL Local 100.000000 0.00 0.00 0.00 2,189.231.000000

Base 100.000000 0.00 0.00 0.00 2,189.23
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8.25%   01 Nov 202163934EAM0 13 May 2011 18 May 2011 USD/DTCBANK OF AMERICA SECURITIES LLCNAVISTAR INTL CORP

1,658,000.000 NHFS Local 111.500000 6,459.29 0.00 0.00 1,848,670.001.000000

Base 111.500000 6,459.29 0.00 0.00 1,848,670.00

1%   27 May 201665340EAG6 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNNEXTMEDIA OPERATING INC

3,148.610 NHHM Local 100.000000 0.00 0.00 0.00 3,148.611.000000

Base 100.000000 0.00 0.00 0.00 3,148.61

2.2314%   09 Aug 20165409YAM7 08 Apr 2011 25 Apr 2011 USD/OTH6 CITIBANK ADRNIELSEN FIN LLC

188,519.300 NHHL Local 99.499998 0.00 0.00 0.00 187,576.701.000000

Base 99.499998 0.00 0.00 0.00 187,576.70

10 Jun 2011 22 Jun 2011 USD/OTH1 CITIBANK ADR

633,233.510 NHHL Local 99.250000 0.00 0.00 0.00 628,484.261.000000

Base 99.250000 0.00 0.00 0.00 628,484.26

65409YAM7 Total

0.00 0.000.00821,752.810 Local 816,060.96

Base 0.00 0.00 0.00 816,060.96

4.0112%   01 May 20165409YAR6 19 Apr 2011 25 Apr 2011 USD/OTHCITIBANK ADRNIELSEN FIN LLC

700,875.140 NHHM Local 99.875000 0.00 0.00 0.00 699,999.051.000000

Base 99.875000 0.00 0.00 0.00 699,999.05

1%   22 Dec 2013667278BA2 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNNORTHWEST AIRLS INC

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,038.760 NHHM Local 100.000000 0.00 0.00 0.00 1,038.761.000000

Base 100.000000 0.00 0.00 0.00 1,038.76
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30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

896.720 NHHM Local 100.000000 0.00 0.00 0.00 896.721.000000

Base 100.000000 0.00 0.00 0.00 896.72

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,037.480 NHHM Local 100.000000 0.00 0.00 0.00 1,037.481.000000

Base 100.000000 0.00 0.00 0.00 1,037.48

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

393.860 NHHM Local 100.000000 0.00 0.00 0.00 393.861.000000

Base 100.000000 0.00 0.00 0.00 393.86

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

356.460 NHHM Local 100.000000 0.00 0.00 0.00 356.461.000000

Base 100.000000 0.00 0.00 0.00 356.46

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

896.660 NHHM Local 100.000000 0.00 0.00 0.00 896.661.000000

Base 100.000000 0.00 0.00 0.00 896.66
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30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

869.360 NHHM Local 100.000000 0.00 0.00 0.00 869.361.000000

Base 100.000000 0.00 0.00 0.00 869.36

667278BA2 Total

0.00 0.000.0010,101.030 Local 10,101.03

Base 0.00 0.00 0.00 10,101.03

8.375%   15 Dec 201767000XAG1 13 Apr 2011 14 Apr 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)NOVELIS INC

1,250,000.000 NHFS Local 100.000000 33,732.64 0.00 0.00 1,250,000.001.000000

Base 100.000000 33,732.64 0.00 0.00 1,250,000.00

3.3059%   13 Nov 20167073EAD2 22 Jun 2011 USD/OTHDATEK PLANNING CONUVEEN INVTS INC

597,100.070 NHHM Local 100.000000 0.00 0.00 0.00 597,100.071.000000

Base 100.000000 0.00 0.00 0.00 597,100.07

22 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-597,100.070 NHHM Local 100.000000 0.00 0.00 0.00 -597,100.071.000000

Base 100.000000 0.00 0.00 0.00 -597,100.07

67073EAD2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

5.8062%   13 May 20167073EAG5 22 Jun 2011 USD/OTHDATEK PLANNING CONUVEEN INVTS INC

597,100.070 NHHM Local 100.000000 0.00 0.00 0.00 597,100.071.000000

Base 100.000000 0.00 0.00 0.00 597,100.07

22 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-597,100.070 NHHM Local 100.000000 0.00 0.00 0.00 -597,100.071.000000

Base 100.000000 0.00 0.00 0.00 -597,100.07
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22 Jun 2011 USD/OTHDATEK PLANNING CO

597,100.070 NHHM Local 100.000000 0.00 0.00 0.00 597,100.071.000000

Base 100.000000 0.00 0.00 0.00 597,100.07

67073EAG5 Total

0.00 0.000.00597,100.070 Local 597,100.07

Base 0.00 0.00 0.00 597,100.07

7.375%   15 May 201669073TAP8 17 May 2011 20 May 2011 USD/DTCUBS SECURITIES LLCOWENS BROCKWAY

1,000,000.000 NHFS Local 110.500000 22,329.86 0.00 0.00 1,105,000.001.000000

Base 110.500000 22,329.86 0.00 0.00 1,105,000.00

12%   01 Aug 2014693309AA4 06 Apr 2011 11 Apr 2011 USD/DTCBARCLAYS CAPITAL INCPE PAPER ESCROW GMBH

160,000.000 NHFS Local 115.750000 3,733.33 0.00 0.00 185,200.001.000000

Base 115.750000 3,733.33 0.00 0.00 185,200.00

4.25%   29 Sep 201569349FAE1 22 Jun 2011 USD/OTHCITIBANK ADRPINAFORE LLC

721,466.950 NHHM Local 100.000000 0.00 0.00 0.00 721,466.951.000000

Base 100.000000 0.00 0.00 0.00 721,466.95

22 Jun 2011 CANCEL USD/OTHCITIBANK ADR

-721,466.950 NHHM Local 100.000000 0.00 0.00 0.00 -721,466.951.000000

Base 100.000000 0.00 0.00 0.00 -721,466.95

22 Jun 2011 OPEN USD/OTH10 CITIBANK ADR

702,967.800 NHHM Local 100.000000 0.00 0.00 0.00 702,967.801.000000

Base 100.000000 0.00 0.00 0.00 702,967.80

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

18,499.150 NHHM Local 100.000000 0.00 0.00 0.00 18,499.151.000000

Base 100.000000 0.00 0.00 0.00 18,499.15
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69349FAE1 Total

0.00 0.000.00721,466.950 Local 721,466.95

Base 0.00 0.00 0.00 721,466.95

1%   29 Sep 201669349FAF8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNPINAFORE LLC

1,453.580 NHHL Local 100.000000 0.00 0.00 0.00 1,453.581.000000

Base 100.000000 0.00 0.00 0.00 1,453.58

3.51%   30 Jul 201469353FAB0 07 Apr 2011 08 Apr 2011 USD/OTH1 PAYDOWNPQ CORP

794.550 NHHM Local 100.000000 0.00 0.00 0.00 794.551.000000

Base 100.000000 0.00 0.00 0.00 794.55

11 May 2011 12 May 2011 USD/OTH1 PAYDOWN

174,275.200 NHHM Local 100.000000 0.00 0.00 0.00 174,275.201.000000

Base 100.000000 0.00 0.00 0.00 174,275.20

69353FAB0 Total

0.00 0.000.00175,069.750 Local 175,069.75

Base 0.00 0.00 0.00 175,069.75

7.25%   15 Aug 2018716495AL0 19 May 2011 24 May 2011 USD/DTCCALYON SECURITIES (USA) INC.PETROHAWK ENERGY CORP

2,038,000.000 NHFS Local 106.625000 40,632.63 0.00 0.00 2,173,017.501.000000

Base 106.625000 40,632.63 0.00 0.00 2,173,017.50

25 May 2011 31 May 2011 USD/DTCCALYON SECURITIES (USA) INC.

729,000.000 NHFS Local 105.250000 15,562.13 0.00 0.00 767,272.501.000000

Base 105.250000 15,562.13 0.00 0.00 767,272.50

716495AL0 Total

0.00 0.0056,194.762,767,000.000 Local 2,940,290.00

Base 56,194.76 0.00 0.00 2,940,290.00
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2.76%   02 Apr 201472347NAC4 03 Jun 2011 17 Jun 2011 USD/OTH1 CHASE MANHATTANPINNACLE FOODS FIN LLC

1,443,848.630 NHHL Local 99.374999 0.00 0.00 0.00 1,434,824.571.000000

Base 99.374999 0.00 0.00 0.00 1,434,824.57

4.7579%   24 Mar 20174111UAC8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNPRESTIGE BRANDS INC NY

16,643.770 NHHL Local 100.000000 0.00 0.00 0.00 16,643.771.000000

Base 100.000000 0.00 0.00 0.00 16,643.77

6%   04 Jun 2016743665AH4 31 Mar 2011 USD/OTHPAYDOWNPROTECTION ONE INC

1,376.120 NHHL Local 100.000000 0.00 0.00 0.00 1,376.121.000000

Base 100.000000 0.00 0.00 0.00 1,376.12

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,376.120 NHHL Local 100.000000 0.00 0.00 0.00 -1,376.121.000000

Base 100.000000 0.00 0.00 0.00 -1,376.12

11 Apr 2011 11 Apr 2011 USD/OTHPAYDOWN

1,411.410 NHHL Local 100.000000 0.00 0.00 0.00 1,411.411.000000

Base 100.000000 0.00 0.00 0.00 1,411.41

11 May 2011 12 May 2011 USD/OTH1 PAYDOWN

8,468.420 NHHL Local 100.000000 0.00 0.00 0.00 8,468.421.000000

Base 100.000000 0.00 0.00 0.00 8,468.42

13 Jun 2011 14 Jun 2011 USD/OTH1 PAYDOWN

4,234.210 NHHL Local 100.000000 0.00 0.00 0.00 4,234.211.000000

Base 100.000000 0.00 0.00 0.00 4,234.21

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

1,376.120 NHHL Local 100.000000 0.00 0.00 0.00 1,376.121.000000

Base 100.000000 0.00 0.00 0.00 1,376.12

743665AH4 Total

0.00 0.000.0015,490.160 Local 15,490.16

Base 0.00 0.00 0.00 15,490.16
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1%   01 Jun 2067745332BY1 14 Jun 2011 17 Jun 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONPUGET SOUND PWR + LT CO

1,057,000.000 NHFS Local 101.500000 3,276.23 0.00 0.00 1,072,855.001.000000

Base 101.500000 3,276.23 0.00 0.00 1,072,855.00

1%   02 Jul 201674733GAC7 08 Jun 2011 USD/OTHJP MORGANCHASE BANKQUAD GRAPHICS INC

997,487.440 NHHM Local 100.499999 0.00 0.00 0.00 1,002,474.871.000000

Base 100.499999 0.00 0.00 0.00 1,002,474.87

08 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-997,487.440 NHHM Local 100.499999 0.00 0.00 0.00 -1,002,474.871.000000

Base 100.499999 0.00 0.00 0.00 -1,002,474.87

08 Jun 2011 14 Jun 2011 USD/OTHJP MORGANCHASE BANK

997,487.440 NHHM Local 100.499999 0.00 0.00 0.00 1,002,474.871.000000

Base 100.499999 0.00 0.00 0.00 1,002,474.87

74733GAC7 Total

0.00 0.000.00997,487.440 Local 1,002,474.87

Base 0.00 0.00 0.00 1,002,474.87

1%   24 Oct 201474956FAG0 28 Apr 2011 28 Apr 2011 USD/OTHPAYDOWNR H DONNELLEY INC

7,289.000 NHHM Local 100.000000 0.00 0.00 0.00 7,289.001.000000

Base 100.000000 0.00 0.00 0.00 7,289.00

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

6,622.150 NHHM Local 100.000000 0.00 0.00 0.00 6,622.151.000000

Base 100.000000 0.00 0.00 0.00 6,622.15

74956FAG0 Total

0.00 0.000.0013,911.150 Local 13,911.15

Base 0.00 0.00 0.00 13,911.15
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3.2615%   20 May 20175524EAF5 11 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTONREABLE THERAPEUTICS FIN LLC

986,827.390 NHHL Local 99.750000 0.00 0.00 0.00 984,360.331.000000

Base 99.750000 0.00 0.00 0.00 984,360.33

11 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-986,827.390 NHHL Local 99.750000 0.00 0.00 0.00 -984,360.331.000000

Base 99.750000 0.00 0.00 0.00 -984,360.33

11 May 2011 16 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

986,827.400 NHHL Local 99.750000 0.00 0.00 0.00 984,360.331.000000

Base 99.750000 0.00 0.00 0.00 984,360.33

75524EAF5 Total

0.00 0.000.00986,827.400 Local 984,360.33

Base 0.00 0.00 0.00 984,360.33

1%   23 Aug 201775875JAE2 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNREGAL CINEMAS CORP

2,648.120 NHHL Local 100.000000 0.00 0.00 0.00 2,648.121.000000

Base 100.000000 0.00 0.00 0.00 2,648.12

10.75%   15 Jan 2019760943AK6 26 May 2011 02 Jun 2011 USD/DTC7 EXCHANGE OFFER (NON CASH)RES CARE INC

1,250,000.000 NHFS Local 100.000000 57,482.64 0.00 0.00 1,250,000.001.000000

Base 100.000000 57,482.64 0.00 0.00 1,250,000.00

1%   21 Dec 201476154YAF6 28 Apr 2011 28 Apr 2011 USD/OTHPAYDOWNREVOLUTION STUDIOS DIST

5,407.940 NHHM Local 100.000000 0.00 0.00 0.00 5,407.941.000000

Base 100.000000 0.00 0.00 0.00 5,407.94

31 May 2011 31 May 2011 USD/OTHPAYDOWN

5,795.530 NHHM Local 100.000000 0.00 0.00 0.00 5,795.531.000000

Base 100.000000 0.00 0.00 0.00 5,795.53
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30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

7,001.850 NHHM Local 100.000000 0.00 0.00 0.00 7,001.851.000000

Base 100.000000 0.00 0.00 0.00 7,001.85

76154YAF6 Total

0.00 0.000.0018,205.320 Local 18,205.32

Base 0.00 0.00 0.00 18,205.32

200%   09 Feb 201876173FAJ6 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNREYNOLDS GROUP HLDGS INC

1,092.240 NHHL Local 100.000000 0.00 0.00 0.00 1,092.241.000000

Base 100.000000 0.00 0.00 0.00 1,092.24

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,230.040 NHHL Local 100.000000 0.00 0.00 0.00 1,230.041.000000

Base 100.000000 0.00 0.00 0.00 1,230.04

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

636.240 NHHL Local 100.000000 0.00 0.00 0.00 636.241.000000

Base 100.000000 0.00 0.00 0.00 636.24

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

806.450 NHHM Local 100.000000 0.00 0.00 0.00 806.451.000000

Base 100.000000 0.00 0.00 0.00 806.45

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,559.110 NHHM Local 100.000000 0.00 0.00 0.00 1,559.111.000000

Base 100.000000 0.00 0.00 0.00 1,559.11

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,384.440 NHHM Local 100.000000 0.00 0.00 0.00 1,384.441.000000

Base 100.000000 0.00 0.00 0.00 1,384.44
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76173FAJ6 Total

0.00 0.000.006,708.520 Local 6,708.52

Base 0.00 0.00 0.00 6,708.52

1%   04 Jun 201476775YAP3 22 Feb 2011 11 May 2011 USD/OTH1 GOLDMAN SACHSRITE AID CORP

330,025.830 NHHL Local 97.125000 0.00 0.00 0.00 320,537.591.000000

Base 97.125000 0.00 0.00 0.00 320,537.59

5.1%   15 Sep 201478387GAP8 14 Jun 2011 17 Jun 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDSBC COMMUNICATIONS INC

2,155,000.000 NHHW Local 110.482000 28,086.83 0.00 0.00 2,380,887.101.000000

Base 110.482000 28,086.83 0.00 0.00 2,380,887.10

1%   30 Sep 201478571YAH3 24 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCSABRE INC

60,592.000 NHHL Local 100.000000 0.00 0.00 0.00 60,592.001.000000

Base 100.000000 0.00 0.00 0.00 60,592.00

24 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-60,592.000 NHHL Local 100.000000 0.00 0.00 0.00 -60,592.001.000000

Base 100.000000 0.00 0.00 0.00 -60,592.00

26 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

60,592.000 NHHL Local 90.000000 0.00 0.00 0.00 54,532.801.000000

Base 90.000000 0.00 0.00 0.00 54,532.80

26 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-60,592.000 NHHL Local 90.000000 0.00 0.00 0.00 -54,532.801.000000

Base 90.000000 0.00 0.00 0.00 -54,532.80

24 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

60,592.000 NHHL Local 90.375000 0.00 0.00 0.00 54,760.021.000000

Base 90.375000 0.00 0.00 0.00 54,760.02
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24 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-60,592.000 NHHL Local 90.375000 0.00 0.00 0.00 -54,760.021.000000

Base 90.375000 0.00 0.00 0.00 -54,760.02

24 May 2011 10 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

60,592.000 NHHL Local 90.375000 0.00 0.00 0.00 54,760.021.000000

Base 90.375000 0.00 0.00 0.00 54,760.02

26 May 2011 07 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

60,592.000 NHHL Local 90.000000 0.00 0.00 0.00 54,532.801.000000

Base 90.000000 0.00 0.00 0.00 54,532.80

78571YAH3 Total

0.00 0.000.00121,184.000 Local 109,292.82

Base 0.00 0.00 0.00 109,292.82

1%   06 Apr 201580372RAF9 18 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTSARNOVA HC LLC

-353,438.930 NHHL Local 98.750013 0.00 0.00 0.00 -349,020.991.000000

Base 98.750013 0.00 0.00 0.00 -349,020.99

31 Mar 2011 USD/OTHPAYDOWN

2,871.690 NHHL Local 100.000000 0.00 0.00 0.00 2,871.691.000000

Base 100.000000 0.00 0.00 0.00 2,871.69

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,871.690 NHHL Local 100.000000 0.00 0.00 0.00 -2,871.691.000000

Base 100.000000 0.00 0.00 0.00 -2,871.69

18 Feb 2011 20 Apr 2011 USD/BOS1 STATE STREET BANK AND TRUST

352,548.710 NHHL Local 98.749999 0.00 0.00 0.00 348,141.851.000000

Base 98.749999 0.00 0.00 0.00 348,141.85
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10 May 2011 10 May 2011 USD/OTHPAYDOWN

660.470 NHHL Local 100.000000 0.00 0.00 0.00 660.471.000000

Base 100.000000 0.00 0.00 0.00 660.47

30 Jun 2011 OPEN USD/OTH6 PAYDOWN

1,979.740 NHHL Local 100.000000 0.00 0.00 0.00 1,979.741.000000

Base 100.000000 0.00 0.00 0.00 1,979.74

80372RAF9 Total

0.00 0.000.001,749.990 Local 1,761.07

Base 0.00 0.00 0.00 1,761.07

1%   15 Feb 201780909EAC7 31 Mar 2011 USD/OTHPAYDOWNSCITOR CORP

2,122.000 NHHL Local 100.000000 0.00 0.00 0.00 2,122.001.000000

Base 100.000000 0.00 0.00 0.00 2,122.00

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,122.000 NHHL Local 100.000000 0.00 0.00 0.00 -2,122.001.000000

Base 100.000000 0.00 0.00 0.00 -2,122.00

31 Mar 2011 20 Jun 2011 USD/OTH81 PAYDOWN

2,122.200 NHHL Local 100.000000 0.00 0.00 0.00 2,122.201.000000

Base 100.000000 0.00 0.00 0.00 2,122.20

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

2,122.200 NHHL Local 100.000000 0.00 0.00 0.00 2,122.201.000000

Base 100.000000 0.00 0.00 0.00 2,122.20

80909EAC7 Total

0.00 0.000.004,244.400 Local 4,244.40

Base 0.00 0.00 0.00 4,244.40
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7.75%   01 Oct 201781683RAQ7 20 Apr 2011 26 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCSEMINOLE TRIBE OF FLORID

1,146,000.000 NHFS Local 107.250000 6,167.71 0.00 0.00 1,229,085.001.000000

Base 107.250000 6,167.71 0.00 0.00 1,229,085.00

825.205620413%   16 83272RAB3 27 May 2011 27 May 2011 USD/OTHPAYDOWNSMURFIT STONE CONTAINER CORP

1,115,998.900 NHHL Local 100.000000 0.00 0.00 0.00 1,115,998.901.000000

Base 100.000000 0.00 0.00 0.00 1,115,998.90

1%   09 Feb 201584649QAD5 01 Apr 2011 01 Apr 2011 USD/BOSPAYDOWNSPANSION LLC

0.330 NHHM Local 100.000000 0.00 0.00 0.00 0.331.000000

Base 100.000000 0.00 0.00 0.00 0.33

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

2,110.770 NHHM Local 100.000000 0.00 0.00 0.00 2,110.771.000000

Base 100.000000 0.00 0.00 0.00 2,110.77

30 Jun 2011 OPEN USD/OTH5 PAYDOWN

0.330 NHHM Local 100.000000 0.00 0.00 0.00 0.331.000000

Base 100.000000 0.00 0.00 0.00 0.33

84649QAD5 Total

0.00 0.000.002,111.430 Local 2,111.43

Base 0.00 0.00 0.00 2,111.43

1%   30 Sep 201684857HAG5 30 Jun 2011 OPEN USD/OTH5 PAYDOWNSPIRIT AEROSYSTEMS INC

1,916.930 NHHL Local 100.000000 0.00 0.00 0.00 1,916.931.000000

Base 100.000000 0.00 0.00 0.00 1,916.93

200%   23 Feb 201585022FAD3 11 May 2011 USD/OTHJP MORGANCHASE BANKSPRINGBOARD FIN LLC

1,900,000.000 NHHM Local 100.432500 0.00 0.00 0.00 1,908,217.501.000000

Base 100.432500 0.00 0.00 0.00 1,908,217.50



Prepared by State StreetPage 1612

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

11 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,900,000.000 NHHM Local 100.432500 0.00 0.00 0.00 -1,908,217.501.000000

Base 100.432500 0.00 0.00 0.00 -1,908,217.50

11 May 2011 USD/OTHJP MORGANCHASE BANK

1,900,000.000 NHHM Local 100.432500 0.00 0.00 0.00 1,908,217.501.000000

Base 100.432500 0.00 0.00 0.00 1,908,217.50

11 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,900,000.000 NHHM Local 100.432500 0.00 0.00 0.00 -1,908,217.501.000000

Base 100.432500 0.00 0.00 0.00 -1,908,217.50

11 May 2011 16 May 2011 USD/OTH3 JP MORGANCHASE BANK

1,900,000.000 NHHM Local 100.437500 0.00 0.00 0.00 1,908,312.501.000000

Base 100.437500 0.00 0.00 0.00 1,908,312.50

85022FAD3 Total

0.00 0.000.001,900,000.000 Local 1,908,312.50

Base 0.00 0.00 0.00 1,908,312.50

6.25%   15 Feb 2013860370AF2 04 Apr 2011 07 Apr 2011 USD/DTCBANK OF AMERICA SECURITIES LLCSTEWART ENTERPRISES INC

2,325,000.000 NHFS Local 100.250000 20,989.58 0.00 0.00 2,330,812.501.000000

Base 100.250000 20,989.58 0.00 0.00 2,330,812.50

4.875%   15 Jan 2014867363AE3 17 Jun 2011 22 Jun 2011 USD/DTCLOOP CAPITAL MARKETS LLCSUNGARD DATA SYS INC

652,000.000 NHFS Local 100.250000 13,861.79 0.00 0.00 653,630.001.000000

Base 100.250000 13,861.79 0.00 0.00 653,630.00

3.51%   05 Oct 201586853TAH6 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNSUPERVALU INC

263.460 NHHL Local 100.000000 0.00 0.00 0.00 263.461.000000

Base 100.000000 0.00 0.00 0.00 263.46
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1%   21 Dec 201787164GAB9 30 Jun 2011 OPEN USD/OTH5 PAYDOWNSYNIVERSE HLDGS INC

1,057.630 NHHL Local 100.000000 0.00 0.00 0.00 1,057.631.000000

Base 100.000000 0.00 0.00 0.00 1,057.63

1%   23 Aug 201587238DAL6 05 May 2011 20 Jun 2011 USD/OTH46 PAYDOWNTDS INV CORP

113,457.480 NHHL Local 100.000000 0.00 0.00 0.00 113,457.481.000000

Base 100.000000 0.00 0.00 0.00 113,457.48

05 May 2011 20 Jun 2011 USD/OTH46 PAYDOWN

64,700.420 NHHL Local 100.000000 0.00 0.00 0.00 64,700.421.000000

Base 100.000000 0.00 0.00 0.00 64,700.42

87238DAL6 Total

0.00 0.000.00178,157.900 Local 178,157.90

Base 0.00 0.00 0.00 178,157.90

100%   18 Dec 201487650QAC6 04 May 2011 05 May 2011 USD/OTH1 PAYDOWNTASC INC

130,349.890 NHHL Local 100.000000 0.00 0.00 0.00 130,349.891.000000

Base 100.000000 0.00 0.00 0.00 130,349.89

100%   18 Dec 201587650QAD4 04 May 2011 05 May 2011 USD/OTH1 PAYDOWNTASC INC

286,045.600 NHHL Local 100.000000 0.00 0.00 0.00 286,045.601.000000

Base 100.000000 0.00 0.00 0.00 286,045.60

11.25%   15 Dec 201887971KAH0 31 Mar 2011 04 Apr 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)TEMBEC INDUSTRIES INC

3,518,000.000 NHFS Local 98.717000 116,533.75 0.00 0.00 3,472,864.061.000000

Base 98.717000 116,533.75 0.00 0.00 3,472,864.06

1%   10 Feb 201889334GAG9 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNTRANS UNION LLC

2,705.580 NHHL Local 100.000000 0.00 0.00 0.00 2,705.581.000000

Base 100.000000 0.00 0.00 0.00 2,705.58
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5.375%   15 Jun 201289417EAB5 24 Jun 2011 29 Jun 2011 USD/DTCCORTVIEW CAPITAL LLCTRAVELERS COS INC

200,000.000 NHHW Local 104.263000 418.06 0.00 0.00 208,526.001.000000

Base 104.263000 418.06 0.00 0.00 208,526.00

1%   30 Jun 201489615DAF8 13 Apr 2011 14 Apr 2011 USD/OTH1 PAYDOWNTRIDENT EXPL CORP

561,448.170 NHHM Local 100.000000 0.00 0.00 0.00 561,448.171.000000

Base 100.000000 0.00 0.00 0.00 561,448.17

1%   04 Aug 201589688EAD3 02 May 2011 03 May 2011 USD/OTH1 PAYDOWNTRIZETTO GROUP INC

563,410.060 NHHL Local 100.000000 0.00 0.00 0.00 563,410.061.000000

Base 100.000000 0.00 0.00 0.00 563,410.06

1%   04 Aug 201589688EAE1 02 May 2011 03 May 2011 USD/OTH1 PAYDOWNTRIZETTO GROUP INC

414,158.670 NHHL Local 100.000000 0.00 0.00 0.00 414,158.671.000000

Base 100.000000 0.00 0.00 0.00 414,158.67

7.625%   01 Nov 2018901109AA6 14 Jun 2011 15 Jun 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)TUTOR PERINI CORP

3,273,000.000 NHFS Local 101.250000 29,809.30 0.00 0.00 3,313,912.501.000000

Base 101.250000 29,809.30 0.00 0.00 3,313,912.50

1%   22 Apr 201690187DAJ6 30 Jun 2011 OPEN USD/OTH1 PAYDOWN24 HOUR FITNESS WORLDWIDE INC

2,743.480 NHHL Local 100.000000 0.00 0.00 0.00 2,743.481.000000

Base 100.000000 0.00 0.00 0.00 2,743.48

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

90187DAJ6 Total

0.00 0.000.006,493.480 Local 6,493.48

Base 0.00 0.00 0.00 6,493.48
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3.7834%   10 Oct 20190210EAF3 07 Apr 2011 USD/OTHCITIBANK ADRTXU US HLDGS CO

776,790.240 NHHL Local 100.000000 0.00 0.00 0.00 776,790.241.000000

Base 100.000000 0.00 0.00 0.00 776,790.24

07 Apr 2011 CANCEL USD/OTHCITIBANK ADR

-776,790.240 NHHL Local 100.000000 0.00 0.00 0.00 -776,790.241.000000

Base 100.000000 0.00 0.00 0.00 -776,790.24

07 Apr 2011 USD/OTHCITIBANK ADR

776,790.240 NHHL Local 92.312300 0.00 0.00 0.00 717,072.941.000000

Base 92.312300 0.00 0.00 0.00 717,072.94

07 Apr 2011 CANCEL USD/OTHCITIBANK ADR

-776,790.240 NHHL Local 92.312300 0.00 0.00 0.00 -717,072.941.000000

Base 92.312300 0.00 0.00 0.00 -717,072.94

07 Apr 2011 05 May 2011 USD/OTH28 CITIBANK ADR

776,790.240 NHHL Local 92.312300 0.00 0.00 0.00 717,072.941.000000

Base 92.312300 0.00 0.00 0.00 717,072.94

90210EAF3 Total

0.00 0.000.00776,790.240 Local 717,072.94

Base 0.00 0.00 0.00 717,072.94

1%   10 Oct 201790210EAM8 19 Apr 2011 13 Jun 2011 USD/OTH55 PAYDOWNTXU US HLDGS CO

35,750.040 NHHM Local 100.000000 0.00 0.00 0.00 35,750.041.000000

Base 100.000000 0.00 0.00 0.00 35,750.04

19 Apr 2011 13 Jun 2011 USD/OTH55 PAYDOWN

56,743.640 NHHL Local 100.000000 0.00 0.00 0.00 56,743.641.000000

Base 100.000000 0.00 0.00 0.00 56,743.64
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90210EAM8 Total

0.00 0.000.0092,493.680 Local 92,493.68

Base 0.00 0.00 0.00 92,493.68

2.25%   12 Aug 201390261XGF3 24 Jun 2011 29 Jun 2011 USD/DTCUBS SECURITIES LLCUBS AG STAMFORD CT

300,000.000 NHHW Local 101.594000 2,568.75 0.00 0.00 304,782.001.000000

Base 101.594000 2,568.75 0.00 0.00 304,782.00

1%   31 Dec 2016903203AR8 27 Jun 2011 OPEN USD/OTHTORONTO-DOMINION BANKUPC FING PARTNERSHIP

166,321.730 NHHL Local 99.625003 0.00 0.00 0.00 165,698.031.000000

Base 99.625003 0.00 0.00 0.00 165,698.03

4.95%   30 Oct 201490331HKP7 24 Jun 2011 29 Jun 2011 USD/DTCUS BANCORP INVESTMENTS INCUS BK NATL ASSN CINCINNATI OH

300,000.000 NHHW Local 110.090000 2,433.75 0.00 0.00 330,270.001.000000

Base 110.090000 2,433.75 0.00 0.00 330,270.00

1%   23 Feb 201790343TAL7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNUS TELEPACIFIC CORP

1,017.550 NHHL Local 100.000000 0.00 0.00 0.00 1,017.551.000000

Base 100.000000 0.00 0.00 0.00 1,017.55

1%   26 Jul 201790429PAC2 31 Mar 2011 20 Jun 2011 USD/OTH81 PAYDOWNUNCLE ACQUISITION 2010 CORP

1,645.340 NHHL Local 100.000000 0.00 0.00 0.00 1,645.341.000000

Base 100.000000 0.00 0.00 0.00 1,645.34

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,645.340 NHHL Local 100.000000 0.00 0.00 0.00 1,645.341.000000

Base 100.000000 0.00 0.00 0.00 1,645.34

30 Jun 2011 OPEN USD/OTH5 PAYDOWN

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00
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90429PAC2 Total

0.00 0.000.005,165.680 Local 5,165.68

Base 0.00 0.00 0.00 5,165.68

6.5%   15 Apr 2012907818CP1 24 Jun 2011 29 Jun 2011 USD/DTCJ.P. MORGAN SECURITIES LLCUNION PAC CORP

40,000.000 NHHW Local 104.433000 534.44 0.00 0.00 41,773.201.000000

Base 104.433000 534.44 0.00 0.00 41,773.20

5.125%   15 Feb 2014907818DC9 31 May 2011 01 Jun 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPUNION PAC CORP

2,000,000.000 NHFI Local 109.820000 30,180.56 0.00 0.00 2,196,400.001.000000

Base 109.820000 30,180.56 0.00 0.00 2,196,400.00

6.2%   15 Jan 2038911312AJ5 24 Jun 2011 29 Jun 2011 USD/DTCUS BANCORP INVESTMENTS INCUNITED PARCEL SVC INC

350,000.000 NHHW Local 117.281000 9,885.56 0.00 0.00 410,483.501.000000

Base 117.281000 9,885.56 0.00 0.00 410,483.50

10.875%   15 Jun 201911365AV6 17 May 2011 20 May 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDUNITED RENTALS NORTH AM

125,000.000 NHFS Local 115.500000 5,852.86 0.00 0.00 144,375.001.000000

Base 115.500000 5,852.86 0.00 0.00 144,375.00

0.01%   15 Aug 2039912803DH3 07 Apr 2011 12 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLCSTRIP PRINC

50,000,000.000 NHHW Local 25.049000 0.00 0.00 0.00 12,524,500.001.000000

Base 25.049000 0.00 0.00 0.00 12,524,500.00

07 Apr 2011 12 Apr 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

33,605,000.000 NHHW Local 25.049000 0.00 0.00 0.00 8,417,716.451.000000

Base 25.049000 0.00 0.00 0.00 8,417,716.45

19 Apr 2011 25 Apr 2011 USD/FEDGOLDMAN SACHS + CO

37,500,000.000 NHHW Local 26.562000 0.00 0.00 0.00 9,960,750.001.000000

Base 26.562000 0.00 0.00 0.00 9,960,750.00
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912803DH3 Total

0.00 0.000.00121,105,000.000 Local 30,902,966.45

Base 0.00 0.00 0.00 30,902,966.45

3.5%   15 Feb 2039912810QA9 18 Apr 2011 21 Apr 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

25,795,000.000 NHHW Local 84.500000 162,109.46 0.00 0.00 21,796,775.001.000000

Base 84.500000 162,109.46 0.00 0.00 21,796,775.00

28 Apr 2011 03 May 2011 USD/FEDLOOP CAPITAL MARKETS LLC

2,500,000.000 NHHW Local 85.070312 18,611.88 0.00 0.00 2,126,757.811.000000

Base 85.070312 18,611.88 0.00 0.00 2,126,757.81

10 May 2011 13 May 2011 USD/FEDLOOP CAPITAL MARKETS LLC

770,000.000 NHHW Local 86.671875 6,476.93 0.00 0.00 667,373.441.000000

Base 86.671875 6,476.93 0.00 0.00 667,373.44

24 May 2011 26 May 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

4,000,000.000 NHHW Local 87.237881 38,674.03 0.00 0.00 3,489,515.251.000000

Base 87.237881 38,674.03 0.00 0.00 3,489,515.25

24 Jun 2011 29 Jun 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

5,500,000.000 NHHW Local 88.780850 71,256.91 0.00 0.00 4,882,946.751.000000

Base 88.780850 71,256.91 0.00 0.00 4,882,946.75

912810QA9 Total

0.00 0.00297,129.2138,565,000.000 Local 32,963,368.25

Base 297,129.21 0.00 0.00 32,963,368.25

4.875%   30 Apr 2011912828FD7 30 Apr 2011 30 Apr 2011 USD/FEDMATURITYUS TREASURY N/B

485,000.000 NHID Local 100.000000 0.00 0.00 0.00 485,000.001.000000

Base 100.000000 0.00 0.00 0.00 485,000.00
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4.75%   15 Aug 2017912828HA1 28 Jun 2011 30 Jun 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

300,000.000 NHID Local 115.875000 5,314.23 0.00 0.00 347,625.001.000000

Base 115.875000 5,314.23 0.00 0.00 347,625.00

4.25%   15 Nov 2017912828HH6 16 Jun 2011 20 Jun 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

580,000.000 NHID Local 113.589843 2,411.41 0.00 0.00 658,821.091.000000

Base 113.589843 2,411.41 0.00 0.00 658,821.09

16 Jun 2011 20 Jun 2011 USD/FEDCABRERA CAPITAL MARKETS

445,000.000 NHID Local 113.812500 1,850.14 0.00 0.00 506,465.631.000000

Base 113.812500 1,850.14 0.00 0.00 506,465.63

21 Jun 2011 23 Jun 2011 USD/FEDCANTOR FITZGERALD & CO / CASTLEOAK 

445,000.000 NHID Local 113.265625 2,004.31 0.00 0.00 504,032.031.000000

Base 113.265625 2,004.31 0.00 0.00 504,032.03

23 Jun 2011 27 Jun 2011 USD/FEDCABRERA CAPITAL MARKETS

445,000.000 NHID Local 114.062500 2,209.88 0.00 0.00 507,578.131.000000

Base 114.062500 2,209.88 0.00 0.00 507,578.13

27 Jun 2011 29 Jun 2011 USD/FEDCABRERA CAPITAL MARKETS

360,000.000 NHID Local 114.109375 1,870.92 0.00 0.00 410,793.751.000000

Base 114.109375 1,870.92 0.00 0.00 410,793.75

912828HH6 Total

0.00 0.0010,346.662,275,000.000 Local 2,587,690.63

Base 10,346.66 0.00 0.00 2,587,690.63

3.5%   15 Feb 2018912828HR4 24 May 2011 26 May 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDUS TREASURY N/B

15,250,000.000 NHHW Local 106.812100 147,444.75 0.00 0.00 16,288,845.251.000000

Base 106.812100 147,444.75 0.00 0.00 16,288,845.25
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24 Jun 2011 29 Jun 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

1,000,000.000 NHHW Local 109.487881 12,955.80 0.00 0.00 1,094,878.811.000000

Base 109.487881 12,955.80 0.00 0.00 1,094,878.81

912828HR4 Total

0.00 0.00160,400.5516,250,000.000 Local 17,383,724.06

Base 160,400.55 0.00 0.00 17,383,724.06

2.25%   31 May 2014912828KV1 07 Apr 2011 12 Apr 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

18,900,000.000 NHHW Local 102.585937 155,379.81 0.00 0.00 19,388,742.191.000000

Base 102.585937 155,379.81 0.00 0.00 19,388,742.19

18 Apr 2011 21 Apr 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,000,000.000 NHHW Local 103.273437 43,887.36 0.00 0.00 5,163,671.881.000000

Base 103.273437 43,887.36 0.00 0.00 5,163,671.88

912828KV1 Total

0.00 0.00199,267.1723,900,000.000 Local 24,552,414.07

Base 199,267.17 0.00 0.00 24,552,414.07

1.375%   15 Oct 2012912828LR9 23 May 2011 24 May 2011 USD/FEDPERSHING LLCUS TREASURY N/B

6,900,000.000 NHFJ Local 101.441406 10,109.63 0.00 0.00 6,999,457.031.000000

Base 101.441406 10,109.63 0.00 0.00 6,999,457.03

1%   30 Apr 2012912828NB2 18 Apr 2011 21 Apr 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

9,385,000.000 NHHW Local 100.734040 44,591.71 0.00 0.00 9,453,889.651.000000

Base 100.734040 44,591.71 0.00 0.00 9,453,889.65

2.875%   15 Aug 2020912828NT3 24 Jun 2011 29 Jun 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

11,000,000.000 NHHW Local 99.015625 106,885.36 0.00 0.00 10,891,718.751.000000

Base 99.015625 106,885.36 0.00 0.00 10,891,718.75



Prepared by State StreetPage 1621

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

3.375%   15 Feb 2021912828PX2 24 Jun 2011 29 Jun 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

9,500,000.000 NHHW Local 106.718350 127,475.83 0.00 0.00 10,138,243.251.000000

Base 106.718350 127,475.83 0.00 0.00 10,138,243.25

2.75%   28 Feb 2018912828PY0 24 Jun 2011 29 Jun 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

6,200,000.000 NHHW Local 104.500000 56,061.14 0.00 0.00 6,479,000.001.000000

Base 104.500000 56,061.14 0.00 0.00 6,479,000.00

2.125%   29 Feb 2016912828QJ2 24 May 2011 26 May 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

375,000.000 NHHW Local 101.757477 1,883.92 0.00 0.00 381,590.541.000000

Base 101.757477 1,883.92 0.00 0.00 381,590.54

0.5%   31 May 2013912828QZ6 26 May 2011 02 Jun 2011 USD/FED2 PERSHING LLCWI TREASURY SEC

3,000,000.000 NHFS Local 100.007813 0.00 0.00 0.00 3,000,234.381.000000

Base 100.007813 0.00 0.00 0.00 3,000,234.38

17 Jun 2011 20 Jun 2011 USD/FEDPERSHING LLC

5,500,000.000 NHFS Local 100.195312 1,502.73 0.00 0.00 5,510,742.191.000000

Base 100.195312 1,502.73 0.00 0.00 5,510,742.19

912828QZ6 Total

0.00 0.001,502.738,500,000.000 Local 8,510,976.57

Base 1,502.73 0.00 0.00 8,510,976.57

100%   06 Nov 201491340CAB7 04 Mar 2011 04 Mar 2011 USD/OTHPAYDOWNUNIVERSAL CITY DEV PARTNERS LT

135,416.660 NHHL Local 100.000000 0.00 0.00 0.00 135,416.661.000000

Base 100.000000 0.00 0.00 0.00 135,416.66

1%   29 Sep 2014914908AJ7 27 Jun 2011 USD/OTHCITIBANKUNIVISION COMMUNICATIONS INC

400,000.000 NHHM Local 95.875000 0.00 0.00 0.00 383,500.001.000000

Base 95.875000 0.00 0.00 0.00 383,500.00
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27 Jun 2011 CANCEL USD/OTHCITIBANK

-400,000.000 NHHM Local 95.875000 0.00 0.00 0.00 -383,500.001.000000

Base 95.875000 0.00 0.00 0.00 -383,500.00

914908AJ7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 May 201491832FAC3 31 Mar 2011 USD/OTHPAYDOWNVSS AHC CONS HLDGS CORP

863.560 NHHL Local 100.000000 0.00 0.00 0.00 863.561.000000

Base 100.000000 0.00 0.00 0.00 863.56

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-863.560 NHHL Local 100.000000 0.00 0.00 0.00 -863.561.000000

Base 100.000000 0.00 0.00 0.00 -863.56

31 Mar 2011 USD/OTHPAYDOWN

863.560 NHHL Local 100.000000 0.00 0.00 0.00 863.561.000000

Base 100.000000 0.00 0.00 0.00 863.56

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-863.560 NHHL Local 100.000000 0.00 0.00 0.00 -863.561.000000

Base 100.000000 0.00 0.00 0.00 -863.56

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,265.380 NHHL Local 100.000000 0.00 0.00 0.00 1,265.381.000000

Base 100.000000 0.00 0.00 0.00 1,265.38

91832FAC3 Total

0.00 0.000.001,265.380 Local 1,265.38

Base 0.00 0.00 0.00 1,265.38
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5.25%   15 Apr 201392343VAN4 24 Jun 2011 29 Jun 2011 USD/DTCSTIFEL NICOLAUS + CO INCVERIZON COMMUNICATIONS INC

260,000.000 NHHW Local 107.557000 2,805.83 0.00 0.00 279,648.201.000000

Base 107.557000 2,805.83 0.00 0.00 279,648.20

100%   31 Jul 201492553JAC0 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNVEYANCE TECHNOLOGIES INC

3,359.800 NHHM Local 100.000000 0.00 0.00 0.00 3,359.801.000000

Base 100.000000 0.00 0.00 0.00 3,359.80

100%   31 Jul 201492553JAD8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNVEYANCE TECHNOLOGIES INC

480.210 NHHM Local 100.000000 0.00 0.00 0.00 480.211.000000

Base 100.000000 0.00 0.00 0.00 480.21

200%   01 Oct 201792839FAG5 06 Apr 2011 06 Apr 2011 USD/OTHPAYDOWNVISTEON CORP

995,000.000 NHHM Local 100.000000 0.00 0.00 0.00 995,000.001.000000

Base 100.000000 0.00 0.00 0.00 995,000.00

1%   11 Feb 201692928DAH0 01 Apr 2011 01 Apr 2011 USD/OTHPAYDOWNWM BOLTHOUSE FARMS INC

2,724.310 NHHL Local 100.000000 0.00 0.00 0.00 2,724.311.000000

Base 100.000000 0.00 0.00 0.00 2,724.31

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

10,362.300 NHHL Local 100.000000 0.00 0.00 0.00 10,362.301.000000

Base 100.000000 0.00 0.00 0.00 10,362.30

92928DAH0 Total

0.00 0.000.0013,086.610 Local 13,086.61

Base 0.00 0.00 0.00 13,086.61

6.5%   15 Aug 2037931142CK7 24 Jun 2011 29 Jun 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCWAL MART STORES INC

340,000.000 NHHW Local 117.606000 8,226.11 0.00 0.00 399,860.401.000000

Base 117.606000 8,226.11 0.00 0.00 399,860.40
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1%   15 Mar 201893443NAW9 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNWARNER CHILCOTT CORP

974.330 NHHL Local 100.000000 0.00 0.00 0.00 974.331.000000

Base 100.000000 0.00 0.00 0.00 974.33

1%   15 Mar 201893443NAX7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNWARNER CHILCOTT CORP

487.160 NHHL Local 100.000000 0.00 0.00 0.00 487.161.000000

Base 100.000000 0.00 0.00 0.00 487.16

1%   15 Mar 201893443NAY5 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNWARNER CHILCOTT CORP

669.850 NHHL Local 100.000000 0.00 0.00 0.00 669.851.000000

Base 100.000000 0.00 0.00 0.00 669.85

5%   24 May 201795058QAC7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNWENDYS/ARBYS RESTAURANTS LLC

2,375.010 NHHM Local 100.000000 0.00 0.00 0.00 2,375.011.000000

Base 100.000000 0.00 0.00 0.00 2,375.01

7.5%   01 Apr 202397381WAQ7 13 May 2011 17 May 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)WINDSTREAM CORP

2,476,000.000 NHFS Local 100.000000 29,402.50 0.00 0.00 2,476,000.001.000000

Base 100.000000 29,402.50 0.00 0.00 2,476,000.00

1%   04 Aug 2016975EVYII5 30 Jun 2011 OPEN USD/BOSPAYDOWNINVENTIV HEALTH INC.

2,857.490 NHHL Local 100.000000 0.00 0.00 0.00 2,857.491.000000

Base 100.000000 0.00 0.00 0.00 2,857.49

2.75%   21 Apr 2018977AEZII7 11 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INCDEALER COMPUTER SERVICES

731,205.590 NHHL Local 100.624999 0.00 0.00 0.00 735,775.621.000000

Base 100.624999 0.00 0.00 0.00 735,775.62

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-731,205.590 NHHL Local 100.624999 0.00 0.00 0.00 -735,775.621.000000

Base 100.624999 0.00 0.00 0.00 -735,775.62
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12 Apr 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

292,482.230 NHHL Local 100.624998 0.00 0.00 0.00 294,310.241.000000

Base 100.624998 0.00 0.00 0.00 294,310.24

12 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-292,482.230 NHHL Local 100.624998 0.00 0.00 0.00 -294,310.241.000000

Base 100.624998 0.00 0.00 0.00 -294,310.24

11 Apr 2011 USD/OTHDEUTSCHE BANK AG

731,205.590 NHHL Local 100.624999 0.00 0.00 0.00 735,775.621.000000

Base 100.624999 0.00 0.00 0.00 735,775.62

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-731,205.590 NHHL Local 100.624999 0.00 0.00 0.00 -735,775.621.000000

Base 100.624999 0.00 0.00 0.00 -735,775.62

12 Apr 2011 USD/OTHDEUTSCHE BANK AG

292,482.230 NHHL Local 100.624998 0.00 0.00 0.00 294,310.241.000000

Base 100.624998 0.00 0.00 0.00 294,310.24

12 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-292,482.230 NHHL Local 100.624998 0.00 0.00 0.00 -294,310.241.000000

Base 100.624998 0.00 0.00 0.00 -294,310.24

11 Apr 2011 USD/OTHDEUTSCHE BANK AG

731,205.590 NHHL Local 100.625000 0.00 0.00 0.00 735,775.621.000000

Base 100.625000 0.00 0.00 0.00 735,775.62

11 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-731,205.590 NHHL Local 100.625000 0.00 0.00 0.00 -735,775.621.000000

Base 100.625000 0.00 0.00 0.00 -735,775.62

12 Apr 2011 10 May 2011 USD/OTHDEUTSCHE BANK AG

292,482.230 NHHL Local 100.624998 0.00 0.00 0.00 294,310.241.000000

Base 100.624998 0.00 0.00 0.00 294,310.24
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11 Apr 2011 09 May 2011 USD/OTHDEUTSCHE BANK AG

731,205.590 NHHL Local 100.625000 0.00 0.00 0.00 735,775.621.000000

Base 100.625000 0.00 0.00 0.00 735,775.62

977AEZII7 Total

0.00 0.000.001,023,687.820 Local 1,030,085.86

Base 0.00 0.00 0.00 1,030,085.86

1%   13 Apr 2018977AGAII0 19 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCAMERISTAR CASINOS

250,000.000 NHHM Local 100.750000 0.00 0.00 0.00 251,875.001.000000

Base 100.750000 0.00 0.00 0.00 251,875.00

19 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-250,000.000 NHHM Local 100.750000 0.00 0.00 0.00 -251,875.001.000000

Base 100.750000 0.00 0.00 0.00 -251,875.00

19 May 2011 27 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

250,000.000 NHHM Local 100.750000 0.00 0.00 0.00 251,875.001.000000

Base 100.750000 0.00 0.00 0.00 251,875.00

31 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

250,000.000 NHHM Local 100.375000 0.00 0.00 0.00 250,937.501.000000

Base 100.375000 0.00 0.00 0.00 250,937.50

31 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-250,000.000 NHHM Local 100.375000 0.00 0.00 0.00 -250,937.501.000000

Base 100.375000 0.00 0.00 0.00 -250,937.50

09 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00
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09 Jun 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 -1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 -1,002,500.00

31 May 2011 08 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

250,000.000 NHHM Local 100.375000 0.00 0.00 0.00 250,937.501.000000

Base 100.375000 0.00 0.00 0.00 250,937.50

09 Jun 2011 16 Jun 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,282,026.690 NHHL Local 100.611126 0.00 0.00 0.00 1,289,861.501.000000

Base 100.611126 0.00 0.00 0.00 1,289,861.50

977AGAII0 Total

0.00 0.000.002,782,026.690 Local 2,795,174.00

Base 0.00 0.00 0.00 2,795,174.00

1%   30 Apr 2018977ATWII8 12 Apr 2011 USD/OTHMORGAN STANLEYHUBBARD RADIO

39,246.470 NHHL Local 102.000001 0.00 0.00 0.00 40,031.401.000000

Base 102.000001 0.00 0.00 0.00 40,031.40

12 Apr 2011 CANCEL USD/OTHMORGAN STANLEY

-39,246.470 NHHL Local 102.000001 0.00 0.00 0.00 -40,031.401.000000

Base 102.000001 0.00 0.00 0.00 -40,031.40

12 Apr 2011 USD/OTHMORGAN STANLEY

39,246.470 NHHL Local 100.000000 0.00 0.00 0.00 39,246.471.000000

Base 100.000000 0.00 0.00 0.00 39,246.47
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12 Apr 2011 CANCEL USD/OTHMORGAN STANLEY

-39,246.470 NHHL Local 100.000000 0.00 0.00 0.00 -39,246.471.000000

Base 100.000000 0.00 0.00 0.00 -39,246.47

12 Apr 2011 06 May 2011 USD/OTH1 MORGAN STANLEY

39,246.470 NHHL Local 102.000001 0.00 0.00 0.00 40,031.401.000000

Base 102.000001 0.00 0.00 0.00 40,031.40

977ATWII8 Total

0.00 0.000.0039,246.470 Local 40,031.40

Base 0.00 0.00 0.00 40,031.40

1%   17 Nov 2017977AWYII0 10 May 2011 USD/OTHBANK OF AMERICAMONEYGRAM INTL

750,000.000 NHHM Local 100.875000 0.00 0.00 0.00 756,562.501.000000

Base 100.875000 0.00 0.00 0.00 756,562.50

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 100.875000 0.00 0.00 0.00 -756,562.501.000000

Base 100.875000 0.00 0.00 0.00 -756,562.50

1%   17 Nov 2017977AWYII0 10 May 2011 03 Jun 2011 USD/OTH1 BANK OF AMERICAMONEYGRAM INTL

750,000.000 NHHM Local 100.875000 0.00 0.00 0.00 756,562.501.000000

Base 100.875000 0.00 0.00 0.00 756,562.50

977AWYII0 Total

0.00 0.000.00750,000.000 Local 756,562.50

Base 0.00 0.00 0.00 756,562.50

1%   13 Apr 2018977HPTII4 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHGOLDEN GATE NATIONAL SENIOR

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00
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1%   28 Apr 2018977HPWII7 03 May 2011 25 May 2011 USD/OTH1 THE ROYALBANK OF SCOTLAND PLCSUPERVALU

258,567.600 NHHL Local 99.874999 0.00 0.00 0.00 258,244.391.000000

Base 99.874999 0.00 0.00 0.00 258,244.39

03 May 2011 25 May 2011 USD/OTH1 THE ROYALBANK OF SCOTLAND PLC

387,851.400 NHHL Local 100.000000 0.00 0.00 0.00 387,851.401.000000

Base 100.000000 0.00 0.00 0.00 387,851.40

977HPWII7 Total

0.00 0.000.00646,419.000 Local 646,095.79

Base 0.00 0.00 0.00 646,095.79

1%   03 May 2018977HPXII5 29 Apr 2011 17 May 2011 USD/OTH7 BANK OF AMERICAIASIS HEALTHCARE

387,852.000 NHHL Local 100.375001 0.00 0.00 0.00 389,306.451.000000

Base 100.375001 0.00 0.00 0.00 389,306.45

100%   27 Oct 2017977HPYII3 29 Apr 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHVERINT SYSTEMS

1,500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,503,750.001.000000

Base 100.250000 0.00 0.00 0.00 1,503,750.00

29 Apr 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-1,500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 -1,503,750.001.000000

Base 100.250000 0.00 0.00 0.00 -1,503,750.00

29 Apr 2011 17 May 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

1,500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,503,750.001.000000

Base 100.250000 0.00 0.00 0.00 1,503,750.00

977HPYII3 Total

0.00 0.000.001,500,000.000 Local 1,503,750.00

Base 0.00 0.00 0.00 1,503,750.00
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1%   06 May 2016977HSAII2 03 May 2011 USD/OTHBANK OF AMERICAFRAC TECH INTERNATIONAL LLC

88,200.000 NHHM Local 100.000000 0.00 0.00 0.00 88,200.001.000000

Base 100.000000 0.00 0.00 0.00 88,200.00

03 May 2011 CANCEL USD/OTHBANK OF AMERICA

-88,200.000 NHHM Local 100.000000 0.00 0.00 0.00 -88,200.001.000000

Base 100.000000 0.00 0.00 0.00 -88,200.00

03 May 2011 USD/OTHBANK OF AMERICA

88,235.290 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

03 May 2011 CANCEL USD/OTHBANK OF AMERICA

-88,235.290 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

03 May 2011 20 May 2011 USD/OTCBANK OF AMERICA

88,235.290 NHHM Local 100.000000 0.00 0.00 0.00 88,235.291.000000

Base 100.000000 0.00 0.00 0.00 88,235.29

977HSAII2 Total

0.00 0.000.0088,235.290 Local 88,235.29

Base 0.00 0.00 0.00 88,235.29

200%   19 Apr 2016977HSBII0 03 May 2011 USD/OTHBANK OF AMERICAFRAC TECH INTERNATIONAL LLC

661,800.000 NHHM Local 100.000000 0.00 0.00 0.00 661,800.001.000000

Base 100.000000 0.00 0.00 0.00 661,800.00

03 May 2011 CANCEL USD/OTHBANK OF AMERICA

-661,800.000 NHHM Local 100.000000 0.00 0.00 0.00 -661,800.001.000000

Base 100.000000 0.00 0.00 0.00 -661,800.00
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03 May 2011 23 May 2011 USD/OTH11 BANK OF AMERICA

661,764.710 NHHM Local 100.000000 0.00 0.00 0.00 661,764.711.000000

Base 100.000000 0.00 0.00 0.00 661,764.71

977HSBII0 Total

0.00 0.000.00661,764.710 Local 661,764.71

Base 0.00 0.00 0.00 661,764.71

100%   09 May 2017977HSPII9 30 Jun 2011 OPEN USD/OTH1 PAYDOWNSENSUS METERING SYSTEMS INC.

1,625.000 NHHL Local 100.000000 0.00 0.00 0.00 1,625.001.000000

Base 100.000000 0.00 0.00 0.00 1,625.00

30 Jun 2011 OPEN USD/OTHRESTRUCTURE NON CASH

648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 645,133.121.000000

Base 99.499999 0.00 0.00 0.00 645,133.12

977HSPII9 Total

0.00 0.000.00650,000.000 Local 646,758.12

Base 0.00 0.00 0.00 646,758.12

200%   12 May 2017977HTHII6 27 Jun 2011 USD/OTHJP MORGANSECURITIES INCPOTTERS INDUSTRIES

1,000,000.000 NHHM Local 99.875000 0.00 0.00 0.00 998,750.001.000000

Base 99.875000 0.00 0.00 0.00 998,750.00

27 Jun 2011 CANCEL USD/OTHJP MORGANSECURITIES INC

-1,000,000.000 NHHM Local 99.875000 0.00 0.00 0.00 -998,750.001.000000

Base 99.875000 0.00 0.00 0.00 -998,750.00

27 Jun 2011 30 Jun 2011 USD/OTHJP MORGANSECURITIES INC

1,000,000.000 NHHM Local 99.875000 0.00 0.00 0.00 998,750.001.000000

Base 99.875000 0.00 0.00 0.00 998,750.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

977HTHII6 Total

0.00 0.000.001,000,000.000 Local 998,750.00

Base 0.00 0.00 0.00 998,750.00

0.01%   11 May 2018977HVAII8 11 May 2011 03 Jun 2011 USD/OTH1 MORGAN STANLEY CO INCORPORATEDSENSATA TECHNOLOGIES FIN CO

516,000.000 NHHL Local 100.500000 0.00 0.00 0.00 518,580.001.000000

Base 100.500000 0.00 0.00 0.00 518,580.00

0.01%   11 May 2018977HVAII8 06 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDSENSATA TECHNOLOGIES FIN CO

1,000,000.000 NHHM Local 100.125000 0.00 0.00 0.00 1,001,250.001.000000

Base 100.125000 0.00 0.00 0.00 1,001,250.00

06 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-1,000,000.000 NHHM Local 100.125000 0.00 0.00 0.00 -1,001,250.001.000000

Base 100.125000 0.00 0.00 0.00 -1,001,250.00

06 Jun 2011 13 Jun 2011 USD/OTH3 MORGAN STANLEY CO INCORPORATED

1,000,000.000 NHHM Local 100.125000 0.00 0.00 0.00 1,001,250.001.000000

Base 100.125000 0.00 0.00 0.00 1,001,250.00

977HVAII8 Total

0.00 0.000.001,516,000.000 Local 1,519,830.00

Base 0.00 0.00 0.00 1,519,830.00

1%   10 May 2017977HVBII6 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHNEIMAN MARCUS

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

20 Jun 2011 20 Jun 2011 USD/OTHDEUTSCHE BANK AG

1,072,000.000 NHHL Local 99.750000 0.00 0.00 0.00 1,069,320.001.000000

Base 99.750000 0.00 0.00 0.00 1,069,320.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

977HVBII6 Total

0.00 0.000.002,072,000.000 Local 2,066,820.00

Base 0.00 0.00 0.00 2,066,820.00

1%   20 Nov 2015977HWCII3 28 Jun 2011 29 Jun 2011 USD/OTH1 PAYDOWNALLEN SYSTEMS

5,925.210 NHHL Local 100.000000 0.00 0.00 0.00 5,925.211.000000

Base 100.000000 0.00 0.00 0.00 5,925.21

100%   30 Sep 2016977HWDII1 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCNO FINANCIAL GROUP INC.

18,349.440 NHHL Local 100.000000 0.00 0.00 0.00 18,349.441.000000

Base 100.000000 0.00 0.00 0.00 18,349.44

1%   10 Jun 2018977JBEII8 20 May 2011 USD/OTHBANK OF AMERICAASURION CORPORATION

850,822.000 NHHL Local 99.250000 0.00 0.00 0.00 844,440.841.000000

Base 99.250000 0.00 0.00 0.00 844,440.84

20 May 2011 CANCEL USD/OTHBANK OF AMERICA

-850,822.000 NHHL Local 99.250000 0.00 0.00 0.00 -844,440.841.000000

Base 99.250000 0.00 0.00 0.00 -844,440.84

20 May 2011 OPEN USD/BOS55 BANK OF AMERICA

850,822.000 NHHL Local 99.250000 0.00 0.00 0.00 844,440.841.000000

Base 99.250000 0.00 0.00 0.00 844,440.84

20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASH

1,031,940.000 NHHL Local 99.090000 0.00 0.00 0.00 1,022,549.351.000000

Base 99.090000 0.00 0.00 0.00 1,022,549.35

977JBEII8 Total

0.00 0.000.001,882,762.000 Local 1,866,990.19

Base 0.00 0.00 0.00 1,866,990.19



Prepared by State StreetPage 1634

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

200%   24 May 2019977JBFII5 24 May 2011 USD/OTHBANK OF AMERICAASURION CORPORATION

750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 757,500.001.000000

Base 101.000000 0.00 0.00 0.00 757,500.00

24 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 -757,500.001.000000

Base 101.000000 0.00 0.00 0.00 -757,500.00

200%   24 May 2019977JBFII5 24 May 2011 USD/OTHBANK OF AMERICAASURION CORPORATION

750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 757,500.001.000000

Base 101.000000 0.00 0.00 0.00 757,500.00

24 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 -757,500.001.000000

Base 101.000000 0.00 0.00 0.00 -757,500.00

24 May 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 757,500.001.000000

Base 101.000000 0.00 0.00 0.00 757,500.00

24 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 -757,500.001.000000

Base 101.000000 0.00 0.00 0.00 -757,500.00

24 May 2011 15 Jun 2011 USD/OTH1 BANK OF AMERICA

750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 757,500.001.000000

Base 101.000000 0.00 0.00 0.00 757,500.00

977JBFII5 Total

0.00 0.000.00750,000.000 Local 757,500.00

Base 0.00 0.00 0.00 757,500.00
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Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   03 Nov 2016977RUZII2 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNFIFTH THIRD PROCESSING SOLUTIO

3,063.140 NHHL Local 100.000000 0.00 0.00 0.00 3,063.141.000000

Base 100.000000 0.00 0.00 0.00 3,063.14

30 Jun 2011 USD/OTHPAYDOWN

3,055.480 NHHL Local 100.000000 0.00 0.00 0.00 3,055.481.000000

Base 100.000000 0.00 0.00 0.00 3,055.48

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-3,055.480 NHHL Local 100.000000 0.00 0.00 0.00 -3,055.481.000000

Base 100.000000 0.00 0.00 0.00 -3,055.48

977RUZII2 Total

0.00 0.000.003,063.140 Local 3,063.14

Base 0.00 0.00 0.00 3,063.14

1%   25 May 2017977RVKII4 13 May 2011 USD/OTHJP MORGANCHASE BANKDELPHI CORPORATION

295,332.000 NHHL Local 100.379999 0.00 0.00 0.00 296,454.261.000000

Base 100.379999 0.00 0.00 0.00 296,454.26

13 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-295,332.000 NHHL Local 100.379999 0.00 0.00 0.00 -296,454.261.000000

Base 100.379999 0.00 0.00 0.00 -296,454.26

17 May 2011 USD/OTHJP MORGANCHASE BANK

221,499.000 NHHL Local 100.380001 0.00 0.00 0.00 222,340.701.000000

Base 100.380001 0.00 0.00 0.00 222,340.70

17 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-221,499.000 NHHL Local 100.380001 0.00 0.00 0.00 -222,340.701.000000

Base 100.380001 0.00 0.00 0.00 -222,340.70
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Trd Date
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

13 May 2011 09 Jun 2011 USD/OTH1 JP MORGANCHASE BANK

295,332.000 NHHL Local 100.375001 0.00 0.00 0.00 296,439.501.000000

Base 100.375001 0.00 0.00 0.00 296,439.50

17 May 2011 09 Jun 2011 USD/OTH1 JP MORGANCHASE BANK

221,499.000 NHHL Local 100.500002 0.00 0.00 0.00 222,606.501.000000

Base 100.500002 0.00 0.00 0.00 222,606.50

977RVKII4 Total

0.00 0.000.00516,831.000 Local 519,046.00

Base 0.00 0.00 0.00 519,046.00

1%   12 May 2017977RVLII2 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHMETALDYNE COMPANY

1,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,500,000.00

1%   01 Jun 2018977RWYII3 23 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCBAKER CORP

387,000.000 NHHL Local 100.250000 0.00 0.00 0.00 387,967.501.000000

Base 100.250000 0.00 0.00 0.00 387,967.50

23 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-387,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -387,967.501.000000

Base 100.250000 0.00 0.00 0.00 -387,967.50

24 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

258,000.000 NHHL Local 100.250000 0.00 0.00 0.00 258,645.001.000000

Base 100.250000 0.00 0.00 0.00 258,645.00

24 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-258,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -258,645.001.000000

Base 100.250000 0.00 0.00 0.00 -258,645.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   01 Jun 2018977RWYII3 24 May 2011 24 Jun 2011 USD/OTH1 CANADIAN IMPERIAL BANK OF COMMERCEBAKER CORP

258,000.000 NHHL Local 100.250000 0.00 0.00 0.00 258,645.001.000000

Base 100.250000 0.00 0.00 0.00 258,645.00

23 May 2011 24 Jun 2011 USD/OTH1 CANADIAN IMPERIAL BANK OF COMMERCE

387,000.000 NHHL Local 100.250000 0.00 0.00 0.00 387,967.501.000000

Base 100.250000 0.00 0.00 0.00 387,967.50

977RWYII3 Total

0.00 0.000.00645,000.000 Local 646,612.50

Base 0.00 0.00 0.00 646,612.50

1%   23 Nov 2017977RYAII3 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDUNKIN  BRANDS  INC.

2,532.250 NHHL Local 100.000000 0.00 0.00 0.00 2,532.251.000000

Base 100.000000 0.00 0.00 0.00 2,532.25

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

3,740.630 NHHM Local 100.000000 0.00 0.00 0.00 3,740.631.000000

Base 100.000000 0.00 0.00 0.00 3,740.63

977RYAII3 Total

0.00 0.000.006,272.880 Local 6,272.88

Base 0.00 0.00 0.00 6,272.88

1%   08 Jun 2018977RYZII8 27 May 2011 USD/OTHJP MORGANCHASE BANKQUINTELES TRANSNATIONAL CORP

387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 385,666.981.000000

Base 99.500001 0.00 0.00 0.00 385,666.98

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 -385,666.981.000000

Base 99.500001 0.00 0.00 0.00 -385,666.98
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Price
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

31 May 2011 USD/OTHJP MORGANCHASE BANK

387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 385,666.981.000000

Base 99.500001 0.00 0.00 0.00 385,666.98

31 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 -385,666.981.000000

Base 99.500001 0.00 0.00 0.00 -385,666.98

27 May 2011 USD/OTHJP MORGANCHASE BANK

387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 385,666.981.000000

Base 99.500001 0.00 0.00 0.00 385,666.98

27 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 -385,666.981.000000

Base 99.500001 0.00 0.00 0.00 -385,666.98

31 May 2011 USD/OTHJP MORGANCHASE BANK

387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 385,666.981.000000

Base 99.500001 0.00 0.00 0.00 385,666.98

31 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 -385,666.981.000000

Base 99.500001 0.00 0.00 0.00 -385,666.98

27 May 2011 28 Jun 2011 USD/OTH1 CREDIT SUISSES FIRST BOSTON EMM

387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 385,666.981.000000

Base 99.500001 0.00 0.00 0.00 385,666.98

31 May 2011 28 Jun 2011 USD/OTH1 CREDIT SUISSES FIRST BOSTON EMM

387,605.000 NHHL Local 99.500001 0.00 0.00 0.00 385,666.981.000000

Base 99.500001 0.00 0.00 0.00 385,666.98

24 Jun 2011 OPEN USD/OTHJP MORGANCHASE BANK

330,529.000 NHHL Local 99.124999 0.00 0.00 0.00 327,636.871.000000

Base 99.124999 0.00 0.00 0.00 327,636.87
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977RYZII8 Total

0.00 0.000.001,105,739.000 Local 1,098,970.83

Base 0.00 0.00 0.00 1,098,970.83

0.01%   14 Jun 2018977RZPII9 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHTOYS R US DELAWARE INC

1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 1,368,099.09

20 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-1,381,918.270 NHHL Local 99.000000 0.00 0.00 0.00 -1,368,099.091.000000

Base 99.000000 0.00 0.00 0.00 -1,368,099.09

977RZPII9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   17 May 2018977UFUII3 25 May 2011 USD/OTHBANK OF AMERICAAES CORP

387,225.590 NHHL Local 99.880000 0.00 0.00 0.00 386,760.921.000000

Base 99.880000 0.00 0.00 0.00 386,760.92

25 May 2011 CANCEL USD/OTHBANK OF AMERICA

-387,225.590 NHHL Local 99.880000 0.00 0.00 0.00 -386,760.921.000000

Base 99.880000 0.00 0.00 0.00 -386,760.92

25 May 2011 USD/OTHBANK OF AMERICA

387,225.590 NHHL Local 99.875000 0.00 0.00 0.00 386,741.561.000000

Base 99.875000 0.00 0.00 0.00 386,741.56

25 May 2011 CANCEL USD/OTHBANK OF AMERICA

-387,225.590 NHHL Local 99.875000 0.00 0.00 0.00 -386,741.561.000000

Base 99.875000 0.00 0.00 0.00 -386,741.56



Prepared by State StreetPage 1640

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

25 May 2011 16 Jun 2011 USD/OTH1 BANK OF AMERICA

386,257.530 NHHL Local 99.875000 0.00 0.00 0.00 385,774.711.000000

Base 99.875000 0.00 0.00 0.00 385,774.71

15 Jun 2011 15 Jun 2011 USD/OTHPAYDOWN

968.060 NHHL Local 100.000000 0.00 0.00 0.00 968.061.000000

Base 100.000000 0.00 0.00 0.00 968.06

977UFUII3 Total

0.00 0.000.00387,225.590 Local 386,742.77

Base 0.00 0.00 0.00 386,742.77

1%   09 Jun 2017977UVPII6 13 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTONIL FORNAIO (AMERICA) CORP

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00

13 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 -1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 -1,002,500.00

13 Jun 2011 22 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00

977UVPII6 Total

0.00 0.000.001,000,000.000 Local 1,002,500.00

Base 0.00 0.00 0.00 1,002,500.00

1%   11 Jun 2018977ZYEII7 15 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDNRG ENERGY

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09
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20 Jun 2011 USD/BOSMORGAN STANLEY CO INCORPORATED

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09

20 Jun 2011 USD/BOSMORGAN STANLEY CO INCORPORATED

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09

20 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09

977ZYEII7 Total

0.00 0.000.001,131,478.000 Local 1,132,892.36

Base 0.00 0.00 0.00 1,132,892.36

100%   05 Apr 2014982RLZII5 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNGRAHAM PACKAGING CO LP

2,536.080 NHHL Local 100.000000 0.00 0.00 0.00 2,536.081.000000

Base 100.000000 0.00 0.00 0.00 2,536.08

1%   31 Oct 2013982RMBII7 30 Mar 2011 USD/OTHDEUTSCHE BANK SECURITIES INCMICHAELS STORES INC

519,591.020 NHHL Local 99.250000 0.00 0.00 0.00 515,694.091.000000

Base 99.250000 0.00 0.00 0.00 515,694.09

30 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-519,591.020 NHHL Local 99.250000 0.00 0.00 0.00 -515,694.091.000000

Base 99.250000 0.00 0.00 0.00 -515,694.09

30 Mar 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

519,591.020 NHHL Local 99.250000 0.00 0.00 0.00 515,694.091.000000

Base 99.250000 0.00 0.00 0.00 515,694.09
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30 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-519,591.020 NHHL Local 99.250000 0.00 0.00 0.00 -515,694.091.000000

Base 99.250000 0.00 0.00 0.00 -515,694.09

982RMBII7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   28 Jan 2015982RZDII9 20 May 2011 06 Jun 2011 USD/OTH17 MORGAN STANLEY CO INCORPORATEDCAESARS ENTERTAINMENT

1,340,959.980 NHHL Local 100.000000 0.00 0.00 0.00 1,340,959.981.000000

Base 100.000000 0.00 0.00 0.00 1,340,959.98

9.875%   01 May 201498310WAD0 06 Apr 2011 11 Apr 2011 USD/DTCLOOP CAPITAL MARKETS LLCWYNDHAM WORLDWIDE

2,100,000.000 NHFS Local 117.625000 92,166.67 0.00 0.00 2,470,125.001.000000

Base 117.625000 92,166.67 0.00 0.00 2,470,125.00

7%   02 Nov 2015983KAGII3 01 Apr 2011 04 Apr 2011 USD/OTH3 PAYDOWNOBSIDIAN NATURAL GAS TRUST

31,953.030 NHHL Local 100.000000 0.00 0.00 0.00 31,953.031.000000

Base 100.000000 0.00 0.00 0.00 31,953.03

02 May 2011 02 May 2011 USD/OTHPAYDOWN

31,434.050 NHHL Local 100.000000 0.00 0.00 0.00 31,434.051.000000

Base 100.000000 0.00 0.00 0.00 31,434.05

01 Jun 2011 02 Jun 2011 USD/OTH1 PAYDOWN

30,849.550 NHHL Local 100.000000 0.00 0.00 0.00 30,849.551.000000

Base 100.000000 0.00 0.00 0.00 30,849.55

983KAGII3 Total

0.00 0.000.0094,236.630 Local 94,236.63

Base 0.00 0.00 0.00 94,236.63
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

3.76375%   10 Oct 20983KAMII0 07 Apr 2011 27 Apr 2011 USD/OTH20 CITIBANK ADRTXU US HLDGS CO

989,743.610 NHHM Local 100.000000 0.00 0.00 0.00 989,743.611.000000

Base 100.000000 0.00 0.00 0.00 989,743.61

3.759%   10 Oct 2014983KANII8 07 Apr 2011 USD/OTHCITIBANK ADRTXU US HLDGS CO

403,595.950 NHHL Local 100.000002 0.00 0.00 0.00 403,595.961.000000

Base 100.000002 0.00 0.00 0.00 403,595.96

07 Apr 2011 CANCEL USD/OTHCITIBANK ADR

-403,595.950 NHHL Local 100.000002 0.00 0.00 0.00 -403,595.961.000000

Base 100.000002 0.00 0.00 0.00 -403,595.96

07 Apr 2011 USD/OTHCITIBANK ADR

403,595.950 NHHL Local 92.312301 0.00 0.00 0.00 372,568.711.000000

Base 92.312301 0.00 0.00 0.00 372,568.71

07 Apr 2011 CANCEL USD/OTHCITIBANK ADR

-403,595.950 NHHL Local 92.312301 0.00 0.00 0.00 -372,568.711.000000

Base 92.312301 0.00 0.00 0.00 -372,568.71

07 Apr 2011 07 Apr 2011 USD/OTHCITIBANK ADR

403,595.950 NHHL Local 92.312301 0.00 0.00 0.00 372,568.711.000000

Base 92.312301 0.00 0.00 0.00 372,568.71

983KANII8 Total

0.00 0.000.00403,595.950 Local 372,568.71

Base 0.00 0.00 0.00 372,568.71

1%   30 Sep 2016983KHAII9 31 Mar 2011 CANCEL USD/OTHPAYDOWNALLIANCE LAUNDRY SYSTEMS LLC

-9,160.020 NHHL Local 100.000000 0.00 0.00 0.00 -9,160.021.000000

Base 100.000000 0.00 0.00 0.00 -9,160.02
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   28 Jun 2017983KHJII0 31 Mar 2011 CANCEL USD/OTHPAYDOWNLPL HOLDINGS INC

-1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 -1,875.001.000000

Base 100.000000 0.00 0.00 0.00 -1,875.00

100%   26 May 2017983KHRII2 31 Mar 2011 USD/OTHPAYDOWNSKILLSOFT CORPORATION

1,492.150 NHHL Local 100.000000 0.00 0.00 0.00 1,492.151.000000

Base 100.000000 0.00 0.00 0.00 1,492.15

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,492.150 NHHL Local 100.000000 0.00 0.00 0.00 -1,492.151.000000

Base 100.000000 0.00 0.00 0.00 -1,492.15

20 Apr 2011 USD/OTHPAYDOWN

6,963.990 NHHL Local 100.000000 0.00 0.00 0.00 6,963.991.000000

Base 100.000000 0.00 0.00 0.00 6,963.99

20 Apr 2011 CANCEL USD/OTHPAYDOWN

-6,963.990 NHHL Local 100.000000 0.00 0.00 0.00 -6,963.991.000000

Base 100.000000 0.00 0.00 0.00 -6,963.99

30 Jun 2011 USD/OTHPAYDOWN

1,513.680 NHHL Local 100.000000 0.00 0.00 0.00 1,513.681.000000

Base 100.000000 0.00 0.00 0.00 1,513.68

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-1,513.680 NHHL Local 100.000000 0.00 0.00 0.00 -1,513.681.000000

Base 100.000000 0.00 0.00 0.00 -1,513.68

983KHRII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   29 Jan 2016983KHTII8 01 Apr 2011 04 Apr 2011 USD/OTH3 PAYDOWNVANGUARD HEALTH HOLD CO II LLC

1,865.640 NHHM Local 100.000000 0.00 0.00 0.00 1,865.641.000000

Base 100.000000 0.00 0.00 0.00 1,865.64

1%   28 Feb 2014983KWTII1 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHLONGVIEW POWER LLC

564,146.330 NHHM Local 96.462501 0.00 0.00 0.00 544,189.661.000000

Base 96.462501 0.00 0.00 0.00 544,189.66

1%   02 Apr 2014983KXBII9 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHPINNACLE FOODS HOLDINGS CORP

832,453.650 NHHM Local 100.000000 0.00 0.00 0.00 832,453.651.000000

Base 100.000000 0.00 0.00 0.00 832,453.65

200%   30 Sep 2016983KYKII8 06 May 2011 24 May 2011 USD/OTH18 DATEK PLANNING COCNO FINANCIAL GROUP INC

367,714.850 NHHL Local 100.000000 0.00 0.00 0.00 367,714.851.000000

Base 100.000000 0.00 0.00 0.00 367,714.85

100%   25 Jan 2017983KYLII6 31 Mar 2011 CANCEL USD/OTHPAYDOWNCOMMUNITY HEALTH SYSTEMS INC

-1,701.150 NHHL Local 100.000000 0.00 0.00 0.00 -1,701.151.000000

Base 100.000000 0.00 0.00 0.00 -1,701.15

6.25%   05 Jul 2016983KYVII4 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDYNCORP INTERNATIONAL LLC

511.940 NHHL Local 100.000000 0.00 0.00 0.00 511.941.000000

Base 100.000000 0.00 0.00 0.00 511.94

1%   21 Dec 2017983NLWII0 31 Mar 2011 USD/OTHPAYDOWNSYNIVERSE TECHNOLOGIES INC

1,057.630 NHHL Local 100.000000 0.00 0.00 0.00 1,057.631.000000

Base 100.000000 0.00 0.00 0.00 1,057.63

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,057.630 NHHL Local 100.000000 0.00 0.00 0.00 -1,057.631.000000

Base 100.000000 0.00 0.00 0.00 -1,057.63
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Base Currency: USD - US DOLLAR

31 Mar 2011 USD/OTHPAYDOWN

1,057.630 NHHL Local 100.000000 0.00 0.00 0.00 1,057.631.000000

Base 100.000000 0.00 0.00 0.00 1,057.63

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,057.630 NHHL Local 100.000000 0.00 0.00 0.00 -1,057.631.000000

Base 100.000000 0.00 0.00 0.00 -1,057.63

20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASH

421,994.380 NHHL Local 98.952083 0.00 0.00 0.00 417,572.231.000000

Base 98.952083 0.00 0.00 0.00 417,572.23

983NLWII0 Total

0.00 0.000.00421,994.380 Local 417,572.23

Base 0.00 0.00 0.00 417,572.23

1%   25 Jul 2014983RHAII4 29 Mar 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHCOMMUNITY HEALTH SYSTEMS INC

1,355,521.580 NHHL Local 98.999999 0.00 0.00 0.00 1,341,966.361.000000

Base 98.999999 0.00 0.00 0.00 1,341,966.36

29 Mar 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-1,355,521.580 NHHL Local 98.999999 0.00 0.00 0.00 -1,341,966.361.000000

Base 98.999999 0.00 0.00 0.00 -1,341,966.36

983RHAII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   25 Jul 2014983RHBII2 29 Mar 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHCOMMUNITY HEALTH SYSTEMS INC

61,314.040 NHHL Local 99.000000 0.00 0.00 0.00 60,700.901.000000

Base 99.000000 0.00 0.00 0.00 60,700.90
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Base Currency: USD - US DOLLAR

29 Mar 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-61,314.040 NHHL Local 99.000000 0.00 0.00 0.00 -60,700.901.000000

Base 99.000000 0.00 0.00 0.00 -60,700.90

29 Mar 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

61,314.050 NHHL Local 98.999984 0.00 0.00 0.00 60,700.901.000000

Base 98.999984 0.00 0.00 0.00 60,700.90

29 Mar 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-61,314.050 NHHL Local 98.999984 0.00 0.00 0.00 -60,700.901.000000

Base 98.999984 0.00 0.00 0.00 -60,700.90

983RHBII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 Mar 2015983TGBII9 04 Apr 2011 05 Apr 2011 USD/OTH1 PAYDOWNASURION CORPORATION

9,680.190 NHHL Local 100.000000 0.00 0.00 0.00 9,680.191.000000

Base 100.000000 0.00 0.00 0.00 9,680.19

24 May 2011 25 May 2011 USD/OTH1 PAYDOWN

262,222.220 NHHL Local 100.000000 0.00 0.00 0.00 262,222.221.000000

Base 100.000000 0.00 0.00 0.00 262,222.22

24 May 2011 25 May 2011 USD/OTH1 PAYDOWN

262,222.220 NHHL Local 100.000000 0.00 0.00 0.00 262,222.221.000000

Base 100.000000 0.00 0.00 0.00 262,222.22

24 May 2011 25 May 2011 USD/OTH1 PAYDOWN

54,400.370 NHHL Local 100.000000 0.00 0.00 0.00 54,400.371.000000

Base 100.000000 0.00 0.00 0.00 54,400.37
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Base Currency: USD - US DOLLAR

983TGBII9 Total

0.00 0.000.00588,525.000 Local 588,525.00

Base 0.00 0.00 0.00 588,525.00

0.01%   30 Jun 2016983TGFII0 28 Jun 2011 OPEN USD/OTHJP MORGANCHASE BANKSIX FLAGS THEME PARKS INC

1,000,000.000 NHHM Local 100.375000 0.00 0.00 0.00 1,003,750.001.000000

Base 100.375000 0.00 0.00 0.00 1,003,750.00

1%   30 Jun 2014983TGKII9 31 Mar 2011 CANCEL USD/OTHPAYDOWNWILLBROS UNITED STATES HOLDING

-47,071.540 NHHL Local 100.000000 0.00 0.00 0.00 -47,071.541.000000

Base 100.000000 0.00 0.00 0.00 -47,071.54

31 Mar 2011 USD/OTHPAYDOWN

47,071.540 NHHL Local 100.000000 0.00 0.00 0.00 47,071.541.000000

Base 100.000000 0.00 0.00 0.00 47,071.54

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-47,071.540 NHHL Local 100.000000 0.00 0.00 0.00 -47,071.541.000000

Base 100.000000 0.00 0.00 0.00 -47,071.54

31 Mar 2011 05 May 2011 USD/OTH35 PAYDOWN

46,266.890 NHHL Local 100.000000 0.00 0.00 0.00 46,266.891.000000

Base 100.000000 0.00 0.00 0.00 46,266.89

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

56,057.470 NHHL Local 100.000000 0.00 0.00 0.00 56,057.471.000000

Base 100.000000 0.00 0.00 0.00 56,057.47

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

93,429.110 NHHL Local 100.000000 0.00 0.00 0.00 93,429.111.000000

Base 100.000000 0.00 0.00 0.00 93,429.11
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Base Currency: USD - US DOLLAR

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

14,014.370 NHHL Local 100.000000 0.00 0.00 0.00 14,014.371.000000

Base 100.000000 0.00 0.00 0.00 14,014.37

983TGKII9 Total

0.00 0.000.00162,696.300 Local 162,696.30

Base 0.00 0.00 0.00 162,696.30

1%   07 Nov 2016983TSCII4 13 Jun 2011 22 Jun 2011 USD/OTHBARCLAYS BANKGETTY IMAGES INC

748,120.300 NHHM Local 100.624999 0.00 0.00 0.00 752,796.051.000000

Base 100.624999 0.00 0.00 0.00 752,796.05

100%   13 Mar 2014983TSTII7 29 Mar 2011 USD/OTHBANK OF AMERICALEVEL 3 FINANCING INC

525,000.000 NHHL Local 96.880000 0.00 0.00 0.00 508,620.001.000000

Base 96.880000 0.00 0.00 0.00 508,620.00

29 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-525,000.000 NHHL Local 96.880000 0.00 0.00 0.00 -508,620.001.000000

Base 96.880000 0.00 0.00 0.00 -508,620.00

29 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-525,000.000 NHHL Local 96.880000 0.00 0.00 0.00 -508,620.001.000000

Base 96.880000 0.00 0.00 0.00 -508,620.00

29 Mar 2011 25 Apr 2011 USD/OTHBANK OF AMERICA

525,000.000 NHHL Local 96.875000 0.00 0.00 0.00 508,593.751.000000

Base 96.875000 0.00 0.00 0.00 508,593.75

983TSTII7 Total

0.00 0.000.000.000 Local -26.25

Base 0.00 0.00 0.00 -26.25
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5.3125%   14 Dec 201983TSWII0 14 Apr 2011 14 Apr 2011 USD/OTHPAYDOWNMARSICO PARENT COMPANY

13,825.380 NHHM Local 100.000000 0.00 0.00 0.00 13,825.381.000000

Base 100.000000 0.00 0.00 0.00 13,825.38

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

13,075.320 NHHM Local 100.000000 0.00 0.00 0.00 13,075.321.000000

Base 100.000000 0.00 0.00 0.00 13,075.32

983TSWII0 Total

0.00 0.000.0026,900.700 Local 26,900.70

Base 0.00 0.00 0.00 26,900.70

1%   21 Aug 2015983TTWII9 05 May 2011 USD/OTHPAYDOWNTRAVELPORT LLC

113,457.480 NHHL Local 100.000000 0.00 0.00 0.00 113,457.481.000000

Base 100.000000 0.00 0.00 0.00 113,457.48

05 May 2011 CANCEL USD/OTHPAYDOWN

-113,457.480 NHHL Local 100.000000 0.00 0.00 0.00 -113,457.481.000000

Base 100.000000 0.00 0.00 0.00 -113,457.48

05 May 2011 USD/OTHPAYDOWN

64,700.420 NHHL Local 100.000000 0.00 0.00 0.00 64,700.421.000000

Base 100.000000 0.00 0.00 0.00 64,700.42

05 May 2011 CANCEL USD/OTHPAYDOWN

-64,700.420 NHHL Local 100.000000 0.00 0.00 0.00 -64,700.421.000000

Base 100.000000 0.00 0.00 0.00 -64,700.42

983TTWII9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   25 Mar 2016983TUTII4 01 Apr 2011 04 Apr 2011 USD/OTH3 PAYDOWNWYLE SERVICES CORPORATION

3,149.930 NHHL Local 100.000000 0.00 0.00 0.00 3,149.931.000000

Base 100.000000 0.00 0.00 0.00 3,149.93

04 Apr 2011 05 Apr 2011 USD/OTH1 PAYDOWN

355.580 NHHL Local 100.000000 0.00 0.00 0.00 355.581.000000

Base 100.000000 0.00 0.00 0.00 355.58

13 May 2011 22 Jun 2011 USD/OTH40 DATEK PLANNING CO

200,530.320 NHHL Local 98.500002 0.00 0.00 0.00 197,522.371.000000

Base 98.500002 0.00 0.00 0.00 197,522.37

983TUTII4 Total

0.00 0.000.00204,035.830 Local 201,027.88

Base 0.00 0.00 0.00 201,027.88

1%   04 Jan 2018983TUVII9 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHEQUIPOWER RESOURCES

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   02 Nov 2017983YGPII7 31 Mar 2011 USD/OTHPAYDOWNMICROSEMI CORPORATION

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.001.000000

Base 100.000000 0.00 0.00 0.00 -1,875.00

02 Mar 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00
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02 Mar 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.001.000000

Base 100.000000 0.00 0.00 0.00 -750,000.00

31 Mar 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.001.000000

Base 100.000000 0.00 0.00 0.00 -1,875.00

02 Mar 2011 05 Apr 2011 USD/OTH34 MORGAN STANLEY CO INCORPORATED

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

983YGPII7 Total

0.00 0.000.00748,125.000 Local 748,125.00

Base 0.00 0.00 0.00 748,125.00

1%   31 Jan 2017983YXEII3 30 Jun 2011 OPEN USD/OTH1 PAYDOWNTOWERCO FINANCE

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

1%   02 Aug 2017983YXFII0 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHSTYRON S A R L LLC

1,496,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,496,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,496,250.00

1%   02 Feb 2017983YXSII2 30 Jun 2011 OPEN USD/OTH8 PAYDOWNNSH MERGER SUB

2,065.500 NHHL Local 100.000000 0.00 0.00 0.00 2,065.501.000000

Base 100.000000 0.00 0.00 0.00 2,065.50

1%   24 Oct 2017983YYBII8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHAVAYA INC

1,162,870.590 NHHM Local 97.733267 0.00 0.00 0.00 1,136,511.421.000000

Base 97.733267 0.00 0.00 0.00 1,136,511.42
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1%   24 Feb 2017983YYXII0 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHWEATHER CHANNEL

1,246,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,246,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,246,875.00

1%   04 Mar 2015983ZJEII6 30 Jun 2011 OPEN USD/OTH1 PAYDOWN1 800 CONTACTS INC

3,762.550 NHHM Local 100.000000 0.00 0.00 0.00 3,762.551.000000

Base 100.000000 0.00 0.00 0.00 3,762.55

1%   13 Jan 2012983ZJFII3 16 Jun 2011 17 Jun 2011 USD/OTH1 PAYDOWNBERYL OIL AND GAS LP

1,017,486.450 NHHM Local 100.000000 0.00 0.00 0.00 1,017,486.451.000000

Base 100.000000 0.00 0.00 0.00 1,017,486.45

1%   05 Oct 2016983ZJGII1 30 Mar 2011 USD/OTHPAYDOWNCHG COMPANIES INC

22,842.390 NHHL Local 100.000000 0.00 0.00 0.00 22,842.391.000000

Base 100.000000 0.00 0.00 0.00 22,842.39

30 Mar 2011 CANCEL USD/OTHPAYDOWN

-22,842.390 NHHL Local 100.000000 0.00 0.00 0.00 -22,842.391.000000

Base 100.000000 0.00 0.00 0.00 -22,842.39

983ZJGII1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   18 Jul 2014983ZJHII9 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHCL THOMAS INC

740,268.860 NHHM Local 88.790222 0.00 0.00 0.00 657,286.371.000000

Base 88.790222 0.00 0.00 0.00 657,286.37

1%   09 Jun 2014983ZJKII2 29 Apr 2011 29 Apr 2011 USD/OTHPAYDOWNCRESCENT RESOURCES LLC

8,158.190 NHHM Local 100.000000 0.00 0.00 0.00 8,158.191.000000

Base 100.000000 0.00 0.00 0.00 8,158.19
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 May 2011 27 May 2011 USD/OTHPAYDOWN

6,688.130 NHHM Local 100.000000 0.00 0.00 0.00 6,688.131.000000

Base 100.000000 0.00 0.00 0.00 6,688.13

983ZJKII2 Total

0.00 0.000.0014,846.320 Local 14,846.32

Base 0.00 0.00 0.00 14,846.32

5.5%   23 Nov 2016983ZJLII0 31 Mar 2011 USD/OTHPAYDOWNEXCELITAS TECHNOLOGIES CORP

5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 5,259.961.000000

Base 100.000000 0.00 0.00 0.00 5,259.96

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 -5,259.961.000000

Base 100.000000 0.00 0.00 0.00 -5,259.96

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 -5,259.961.000000

Base 100.000000 0.00 0.00 0.00 -5,259.96

16 Feb 2011 19 Apr 2011 USD/OTH62 DATEK PLANNING CO

2,098,724.790 NHHL Local 100.000000 0.00 0.00 0.00 2,098,724.791.000000

Base 100.000000 0.00 0.00 0.00 2,098,724.79

983ZJLII0 Total

0.00 0.000.002,093,464.830 Local 2,093,464.83

Base 0.00 0.00 0.00 2,093,464.83

1%   22 Jan 2016983ZJMII8 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHFAIRPOINT COMMUNICATIONS INC

4,727,326.010 NHHM Local 82.626397 0.00 0.00 0.00 3,906,019.181.000000

Base 82.626397 0.00 0.00 0.00 3,906,019.18
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   25 May 2018984AGDII5 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHEMERGENCY MEDICAL SERVICES

870,000.000 NHHL Local 99.500000 0.00 0.00 0.00 865,650.001.000000

Base 99.500000 0.00 0.00 0.00 865,650.00

100%   31 Dec 2015984DJWII4 26 May 2011 USD/OTHJP MORGANCHASE BANKBUTLER ANIMAL HEALTH SUPPLY

295,332.000 NHHL Local 100.250000 0.00 0.00 0.00 296,070.331.000000

Base 100.250000 0.00 0.00 0.00 296,070.33

26 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-295,332.000 NHHL Local 100.250000 0.00 0.00 0.00 -296,070.331.000000

Base 100.250000 0.00 0.00 0.00 -296,070.33

26 May 2011 USD/OTHJP MORGANCHASE BANK

295,332.000 NHHL Local 100.250000 0.00 0.00 0.00 296,070.331.000000

Base 100.250000 0.00 0.00 0.00 296,070.33

26 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-295,332.000 NHHL Local 100.250000 0.00 0.00 0.00 -296,070.331.000000

Base 100.250000 0.00 0.00 0.00 -296,070.33

26 May 2011 13 Jun 2011 USD/OTH3 JP MORGANCHASE BANK

295,332.000 NHHL Local 100.250000 0.00 0.00 0.00 296,070.331.000000

Base 100.250000 0.00 0.00 0.00 296,070.33

984DJWII4 Total

0.00 0.000.00295,332.000 Local 296,070.33

Base 0.00 0.00 0.00 296,070.33

100%   06 Apr 2018987CSDII5 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHINTELSAT JACKSON HOLDINGS LTD

794,120.570 NHHL Local 99.500000 0.00 0.00 0.00 790,149.971.000000

Base 99.500000 0.00 0.00 0.00 790,149.97
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

987CSDII5 Total

0.00 0.000.001,544,120.570 Local 1,536,399.97

Base 0.00 0.00 0.00 1,536,399.97

1%   17 Mar 2016987CSQII6 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHDELOS AIRCRAFT INC

750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 747,187.501.000000

Base 99.625000 0.00 0.00 0.00 747,187.50

1%   22 Dec 2016987CSXII1 05 Apr 2011 12 Apr 2011 USD/OTHJP MORGANCHASE BANKCONVATEC INC

362,521.920 NHHL Local 100.375000 0.00 0.00 0.00 363,881.381.000000

Base 100.375000 0.00 0.00 0.00 363,881.38

1%   26 Jul 2017987FSRII7 31 Mar 2011 CANCEL USD/OTHPAYDOWNUCI INTL

-1,645.340 NHHL Local 100.000000 0.00 0.00 0.00 -1,645.341.000000

Base 100.000000 0.00 0.00 0.00 -1,645.34

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

748,125.000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.001.000000

Base 100.000000 0.00 0.00 0.00 748,125.00

987FSRII7 Total

0.00 0.000.00746,479.660 Local 746,479.66

Base 0.00 0.00 0.00 746,479.66

1%   22 Nov 2016987GGWII7 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNSI ORGANIZATION INC THE

2,915.710 NHHL Local 100.000000 0.00 0.00 0.00 2,915.711.000000

Base 100.000000 0.00 0.00 0.00 2,915.71
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Trd Date
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

100%   08 Mar 2018987GMKII6 31 May 2011 USD/OTHJP MORGANCHASE BANKDEL MONTE CORP

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

31 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.001.000000

Base 100.000000 0.00 0.00 0.00 -750,000.00

31 May 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

31 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.001.000000

Base 100.000000 0.00 0.00 0.00 -750,000.00

31 May 2011 07 Jun 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

635,449.000 NHHL Local 99.750000 0.00 0.00 0.00 633,860.381.000000

Base 99.750000 0.00 0.00 0.00 633,860.38

987GMKII6 Total

0.00 0.000.001,385,449.000 Local 1,383,860.38

Base 0.00 0.00 0.00 1,383,860.38

1%   23 Nov 2017987HDWII8 31 Mar 2011 CANCEL USD/OTHPAYDOWNGYMBOREE CORP

-1,540.100 NHHL Local 100.000000 0.00 0.00 0.00 -1,540.101.000000

Base 100.000000 0.00 0.00 0.00 -1,540.10
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Mar 2011 01 Apr 2011 USD/OTH1 PAYDOWN

1,540.100 NHHL Local 100.000000 0.00 0.00 0.00 1,540.101.000000

Base 100.000000 0.00 0.00 0.00 1,540.10

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,073,552.390 NHHL Local 100.087296 0.00 0.00 0.00 1,074,489.561.000000

Base 100.087296 0.00 0.00 0.00 1,074,489.56

987HDWII8 Total

0.00 0.000.001,073,552.390 Local 1,074,489.56

Base 0.00 0.00 0.00 1,074,489.56

1%   04 Aug 2016987HDXII6 31 Mar 2011 USD/OTHPAYDOWNINVENTIV HEALTH INC

334.810 NHHL Local 100.000000 0.00 0.00 0.00 334.811.000000

Base 100.000000 0.00 0.00 0.00 334.81

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-334.810 NHHL Local 100.000000 0.00 0.00 0.00 -334.811.000000

Base 100.000000 0.00 0.00 0.00 -334.81

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

133,587.230 NHHL Local 100.000000 0.00 0.00 0.00 133,587.231.000000

Base 100.000000 0.00 0.00 0.00 133,587.23

987HDXII6 Total

0.00 0.000.00133,587.230 Local 133,587.23

Base 0.00 0.00 0.00 133,587.23

1%   04 Aug 2016987HDYII4 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHINVENTIV HEALTH INC

267,843.960 NHHL Local 100.000000 0.00 0.00 0.00 267,843.961.000000

Base 100.000000 0.00 0.00 0.00 267,843.96
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   02 Feb 2018987HEQII0 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHTRANS UNION

1,082,232.000 NHHL Local 100.266035 0.00 0.00 0.00 1,085,111.121.000000

Base 100.266035 0.00 0.00 0.00 1,085,111.12

1%   26 Jan 2018987HEWII7 25 Apr 2011 USD/OTHBANK OF AMERICAJ CREW

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

25 Apr 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -748,125.001.000000

Base 99.750000 0.00 0.00 0.00 -748,125.00

25 Apr 2011 03 May 2011 USD/OTH4 BANK OF AMERICA

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

987HEWII7 Total

0.00 0.000.00750,000.000 Local 748,125.00

Base 0.00 0.00 0.00 748,125.00

100%   12 Feb 2018987HEXII5 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNINTERACTIVE DATA CORP

2,260.270 NHHL Local 100.000000 0.00 0.00 0.00 2,260.271.000000

Base 100.000000 0.00 0.00 0.00 2,260.27

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

987HEXII5 Total

0.00 0.000.006,010.270 Local 6,010.27

Base 0.00 0.00 0.00 6,010.27
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Base Currency: USD - US DOLLAR

1%   15 Feb 2017987HGJII4 31 Mar 2011 CANCEL USD/OTHPAYDOWNSCITOR CORPORATION

-2,122.200 NHHL Local 100.000000 0.00 0.00 0.00 -2,122.201.000000

Base 100.000000 0.00 0.00 0.00 -2,122.20

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

848,881.000 NHHL Local 99.589822 0.00 0.00 0.00 845,399.081.000000

Base 99.589822 0.00 0.00 0.00 845,399.08

987HGJII4 Total

0.00 0.000.00846,758.800 Local 843,276.88

Base 0.00 0.00 0.00 843,276.88

0.000001%   14 Aug 2987HGSII4 15 Apr 2011 USD/OTHPAYDOWNSEAWORLD

15,177.830 NHHL Local 100.000000 0.00 0.00 0.00 15,177.831.000000

Base 100.000000 0.00 0.00 0.00 15,177.83

15 Apr 2011 CANCEL USD/OTHPAYDOWN

-15,177.830 NHHL Local 100.000000 0.00 0.00 0.00 -15,177.831.000000

Base 100.000000 0.00 0.00 0.00 -15,177.83

28 Apr 2011 USD/OTHPAYDOWN

26,784.400 NHHL Local 100.000000 0.00 0.00 0.00 26,784.401.000000

Base 100.000000 0.00 0.00 0.00 26,784.40

28 Apr 2011 CANCEL USD/OTHPAYDOWN

-26,784.400 NHHL Local 100.000000 0.00 0.00 0.00 -26,784.401.000000

Base 100.000000 0.00 0.00 0.00 -26,784.40

15 Apr 2011 06 May 2011 USD/OTH21 PAYDOWN

15,177.830 NHHL Local 100.000000 0.00 0.00 0.00 15,177.831.000000

Base 100.000000 0.00 0.00 0.00 15,177.83
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

28 Apr 2011 06 May 2011 USD/OTH8 PAYDOWN

26,784.400 NHHL Local 100.000000 0.00 0.00 0.00 26,784.401.000000

Base 100.000000 0.00 0.00 0.00 26,784.40

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

2,249.590 NHHL Local 100.000000 0.00 0.00 0.00 2,249.591.000000

Base 100.000000 0.00 0.00 0.00 2,249.59

987HGSII4 Total

0.00 0.000.0044,211.820 Local 44,211.82

Base 0.00 0.00 0.00 44,211.82

200%   13 Jan 2015987HHPII9 10 May 2011 USD/OTHBANK OF AMERICACITY CENTER HOLDINGS LLC

750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 757,500.001.000000

Base 101.000000 0.00 0.00 0.00 757,500.00

10 May 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 -757,500.001.000000

Base 101.000000 0.00 0.00 0.00 -757,500.00

10 May 2011 18 May 2011 USD/OTH1 BANK OF AMERICA

750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 757,500.001.000000

Base 101.000000 0.00 0.00 0.00 757,500.00

987HHPII9 Total

0.00 0.000.00750,000.000 Local 757,500.00

Base 0.00 0.00 0.00 757,500.00

100%   19 Jul 2013987HHVII6 07 Apr 2011 03 May 2011 USD/OTH15 CREDIT SUISSE FIRST BOSTONREXNORD CORPORATION

1,250,000.000 NHHL Local 99.500000 0.00 0.00 0.00 1,243,750.001.000000

Base 99.500000 0.00 0.00 0.00 1,243,750.00
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Base Currency: USD - US DOLLAR

1%   10 Oct 2014987HHZII7 07 Apr 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDTEXAS COMPETITIVE ELECTRIC HOL

390,567.030 NHHL Local 100.000000 0.00 0.00 0.00 390,567.031.000000

Base 100.000000 0.00 0.00 0.00 390,567.03

07 Apr 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-390,567.030 NHHL Local 100.000000 0.00 0.00 0.00 -390,567.031.000000

Base 100.000000 0.00 0.00 0.00 -390,567.03

07 Apr 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

390,567.030 NHHL Local 92.312300 0.00 0.00 0.00 360,541.411.000000

Base 92.312300 0.00 0.00 0.00 360,541.41

07 Apr 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-390,567.030 NHHL Local 92.312300 0.00 0.00 0.00 -360,541.411.000000

Base 92.312300 0.00 0.00 0.00 -360,541.41

07 Apr 2011 05 May 2011 USD/OTH28 MORGAN STANLEY CO INCORPORATED

390,567.030 NHHL Local 92.312300 0.00 0.00 0.00 360,541.411.000000

Base 92.312300 0.00 0.00 0.00 360,541.41

987HHZII7 Total

0.00 0.000.00390,567.030 Local 360,541.41

Base 0.00 0.00 0.00 360,541.41

1%   18 Mar 2013987HMAII6 30 Jun 2011 OPEN USD/OTH1 PAYDOWNGUILFORD MILLS INC

376.460 NHHM Local 100.000000 0.00 0.00 0.00 376.461.000000

Base 100.000000 0.00 0.00 0.00 376.46

1%   18 Sep 2013987HMBII4 30 Jun 2011 OPEN USD/OTH1 PAYDOWNGUILFORD MILLS INC

2,281.470 NHHM Local 100.000000 0.00 0.00 0.00 2,281.471.000000

Base 100.000000 0.00 0.00 0.00 2,281.47
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100%   27 May 2016987HMDII0 22 Apr 2011 USD/OTHPAYDOWNHILLMAN GROUP INC

254,793.680 NHHL Local 100.000003 0.00 0.00 0.00 254,793.691.000000

Base 100.000003 0.00 0.00 0.00 254,793.69

22 Apr 2011 CANCEL USD/OTHPAYDOWN

-254,793.680 NHHL Local 100.000003 0.00 0.00 0.00 -254,793.691.000000

Base 100.000003 0.00 0.00 0.00 -254,793.69

15 Apr 2011 USD/OTHBARCLAYS BANK

254,793.680 NHHL Local 100.000000 0.00 0.00 0.00 254,793.681.000000

Base 100.000000 0.00 0.00 0.00 254,793.68

15 Apr 2011 CANCEL USD/OTHBARCLAYS BANK

-254,793.680 NHHL Local 100.000000 0.00 0.00 0.00 -254,793.681.000000

Base 100.000000 0.00 0.00 0.00 -254,793.68

15 Apr 2011 USD/OTHBARCLAYS BANK

254,793.680 NHHL Local 100.000000 0.00 0.00 0.00 254,793.681.000000

Base 100.000000 0.00 0.00 0.00 254,793.68

15 Apr 2011 CANCEL USD/OTHBARCLAYS BANK

-254,793.680 NHHL Local 100.000000 0.00 0.00 0.00 -254,793.681.000000

Base 100.000000 0.00 0.00 0.00 -254,793.68

15 Apr 2011 20 Jun 2011 USD/OTHBARCLAYS BANK

254,793.680 NHHL Local 100.000000 0.00 0.00 0.00 254,793.681.000000

Base 100.000000 0.00 0.00 0.00 254,793.68

987HMDII0 Total

0.00 0.000.00254,793.680 Local 254,793.68

Base 0.00 0.00 0.00 254,793.68
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Base Currency: USD - US DOLLAR

1%   29 Jan 2016987HMEII8 24 May 2011 USD/OTHDEUTSCHE BANK SECURITIES INCHOUGHTON INTERNATIONAL INC

746,784.070 NHHM Local 100.999999 0.00 0.00 0.00 754,251.911.000000

Base 100.999999 0.00 0.00 0.00 754,251.91

24 May 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-746,784.070 NHHM Local 100.999999 0.00 0.00 0.00 -754,251.911.000000

Base 100.999999 0.00 0.00 0.00 -754,251.91

24 May 2011 27 May 2011 USD/OTH1 DEUTSCHE BANK SECURITIES INC

746,784.070 NHHM Local 100.999999 0.00 0.00 0.00 754,251.911.000000

Base 100.999999 0.00 0.00 0.00 754,251.91

987HMEII8 Total

0.00 0.000.00746,784.070 Local 754,251.91

Base 0.00 0.00 0.00 754,251.91

1%   19 May 2011987HMFII5 25 Apr 2011 OPEN USD/OTH91 PAYDOWNJOHNNY APPLESEEDS INC

54,545.460 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

25 Apr 2011 04 May 2011 USD/OTH9 DATEK PLANNING CO

381,818.170 NHHM Local 100.499999 0.00 0.00 0.00 383,727.261.000000

Base 100.499999 0.00 0.00 0.00 383,727.26

987HMFII5 Total

0.00 0.000.00436,363.630 Local 383,727.26

Base 0.00 0.00 0.00 383,727.26

1%   10 Jun 2016987HMGII3 01 Jun 2011 20 Jun 2011 USD/OTH3 KEYBANK NAKENAN ADVANTAGE GROUP INC

539,716.120 NHHL Local 100.249999 0.00 0.00 0.00 541,065.411.000000

Base 100.249999 0.00 0.00 0.00 541,065.41
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06 Jun 2011 20 Jun 2011 USD/OTH3 KEYBANK NA

542,428.260 NHHL Local 100.000000 0.00 0.00 0.00 542,428.261.000000

Base 100.000000 0.00 0.00 0.00 542,428.26

987HMGII3 Total

0.00 0.000.001,082,144.380 Local 1,083,493.67

Base 0.00 0.00 0.00 1,083,493.67

1%   23 Oct 2017987HMHII1 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHMEDIACOM BROADBAND LLC

1,012,755.110 NHHL Local 99.500001 0.00 0.00 0.00 1,007,691.351.000000

Base 99.500001 0.00 0.00 0.00 1,007,691.35

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,985,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,975,075.001.000000

Base 99.500000 0.00 0.00 0.00 1,975,075.00

987HMHII1 Total

0.00 0.000.002,997,755.110 Local 2,982,766.35

Base 0.00 0.00 0.00 2,982,766.35

1%   23 Dec 2013987HMMII0 31 Mar 2011 USD/OTHPAYDOWNNORTHWEST AIRLINES INC

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 -1,003.461.000000

Base 100.000000 0.00 0.00 0.00 -1,003.46

31 Mar 2011 USD/OTHPAYDOWN

1,038.750 NHHM Local 100.000000 0.00 0.00 0.00 1,038.751.000000

Base 100.000000 0.00 0.00 0.00 1,038.75
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Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,038.750 NHHM Local 100.000000 0.00 0.00 0.00 -1,038.751.000000

Base 100.000000 0.00 0.00 0.00 -1,038.75

31 Mar 2011 USD/OTHPAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-868.270 NHHM Local 100.000000 0.00 0.00 0.00 -868.271.000000

Base 100.000000 0.00 0.00 0.00 -868.27

31 Mar 2011 USD/OTHPAYDOWN

1,037.480 NHHM Local 100.000000 0.00 0.00 0.00 1,037.481.000000

Base 100.000000 0.00 0.00 0.00 1,037.48

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,037.480 NHHM Local 100.000000 0.00 0.00 0.00 -1,037.481.000000

Base 100.000000 0.00 0.00 0.00 -1,037.48

31 Mar 2011 USD/OTHPAYDOWN

356.460 NHHM Local 100.000000 0.00 0.00 0.00 356.461.000000

Base 100.000000 0.00 0.00 0.00 356.46

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-356.460 NHHM Local 100.000000 0.00 0.00 0.00 -356.461.000000

Base 100.000000 0.00 0.00 0.00 -356.46

31 Mar 2011 USD/OTHPAYDOWN

896.660 NHHM Local 100.000000 0.00 0.00 0.00 896.661.000000

Base 100.000000 0.00 0.00 0.00 896.66

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-896.660 NHHM Local 100.000000 0.00 0.00 0.00 -896.661.000000

Base 100.000000 0.00 0.00 0.00 -896.66
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Sales Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Mar 2011 USD/OTHPAYDOWN

393.860 NHHM Local 100.000000 0.00 0.00 0.00 393.861.000000

Base 100.000000 0.00 0.00 0.00 393.86

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-393.860 NHHM Local 100.000000 0.00 0.00 0.00 -393.861.000000

Base 100.000000 0.00 0.00 0.00 -393.86

31 Mar 2011 USD/OTHPAYDOWN

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 -1,003.461.000000

Base 100.000000 0.00 0.00 0.00 -1,003.46

31 Mar 2011 USD/OTHPAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-868.270 NHHM Local 100.000000 0.00 0.00 0.00 -868.271.000000

Base 100.000000 0.00 0.00 0.00 -868.27

31 Mar 2011 USD/OTHPAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-868.270 NHHM Local 100.000000 0.00 0.00 0.00 -868.271.000000

Base 100.000000 0.00 0.00 0.00 -868.27

31 Mar 2011 USD/OTHPAYDOWN

869.360 NHHM Local 100.000000 0.00 0.00 0.00 869.361.000000

Base 100.000000 0.00 0.00 0.00 869.36
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-869.360 NHHM Local 100.000000 0.00 0.00 0.00 -869.361.000000

Base 100.000000 0.00 0.00 0.00 -869.36

31 Mar 2011 USD/OTHPAYDOWN

896.720 NHHM Local 100.000000 0.00 0.00 0.00 896.721.000000

Base 100.000000 0.00 0.00 0.00 896.72

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-896.720 NHHM Local 100.000000 0.00 0.00 0.00 -896.721.000000

Base 100.000000 0.00 0.00 0.00 -896.72

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

169,191.890 NHHM Local 81.059653 0.00 0.00 0.00 137,146.361.000000

Base 81.059653 0.00 0.00 0.00 137,146.36

987HMMII0 Total

0.00 0.000.00169,191.890 Local 137,146.36

Base 0.00 0.00 0.00 137,146.36

1%   29 Dec 2013987HMNII8 30 Jun 2011 OPEN USD/OTH1 PAYDOWNNYCO HOLDINGS 2 APS

71,135.920 NHHM Local 100.000000 0.00 0.00 0.00 71,135.921.000000

Base 100.000000 0.00 0.00 0.00 71,135.92

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

1,462.600 NHHM Local 100.000000 0.00 0.00 0.00 1,462.601.000000

Base 100.000000 0.00 0.00 0.00 1,462.60

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

14,258.730 NHHM Local 100.000000 0.00 0.00 0.00 14,258.731.000000

Base 100.000000 0.00 0.00 0.00 14,258.73
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Sales Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

2,296.050 NHHM Local 100.000000 0.00 0.00 0.00 2,296.051.000000

Base 100.000000 0.00 0.00 0.00 2,296.05

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

10,341.820 NHHM Local 100.000000 0.00 0.00 0.00 10,341.821.000000

Base 100.000000 0.00 0.00 0.00 10,341.82

987HMNII8 Total

0.00 0.000.0099,495.120 Local 99,495.12

Base 0.00 0.00 0.00 99,495.12

1%   31 Dec 2014987HMSII7 31 Mar 2011 USD/OTHPAYDOWNPODS FUNDING CORP II

14,476.380 NHHL Local 100.000000 0.00 0.00 0.00 14,476.381.000000

Base 100.000000 0.00 0.00 0.00 14,476.38

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-14,476.380 NHHL Local 100.000000 0.00 0.00 0.00 -14,476.381.000000

Base 100.000000 0.00 0.00 0.00 -14,476.38

30 Jun 2011 OPEN USD/OTH6 PAYDOWN

21,714.560 NHHL Local 100.000000 0.00 0.00 0.00 21,714.561.000000

Base 100.000000 0.00 0.00 0.00 21,714.56

987HMSII7 Total

0.00 0.000.0021,714.560 Local 21,714.56

Base 0.00 0.00 0.00 21,714.56

1%   24 Mar 2016987HMTII5 28 Apr 2011 29 Apr 2011 USD/OTH1 PAYDOWNPRESTIGE BRANDS INC

5,547.920 NHHL Local 100.000000 0.00 0.00 0.00 5,547.921.000000

Base 100.000000 0.00 0.00 0.00 5,547.92
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Sales Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

03 May 2011 03 May 2011 USD/OTHPAYDOWN

3,467.450 NHHL Local 100.000000 0.00 0.00 0.00 3,467.451.000000

Base 100.000000 0.00 0.00 0.00 3,467.45

31 May 2011 31 May 2011 USD/OTHPAYDOWN

6,241.410 NHHL Local 100.000000 0.00 0.00 0.00 6,241.411.000000

Base 100.000000 0.00 0.00 0.00 6,241.41

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

320,392.500 NHHL Local 99.077999 0.00 0.00 0.00 317,438.481.000000

Base 99.077999 0.00 0.00 0.00 317,438.48

987HMTII5 Total

0.00 0.000.00335,649.280 Local 332,695.26

Base 0.00 0.00 0.00 332,695.26

1%   09 Nov 2017987HMUII2 31 Mar 2011 USD/OTHPAYDOWNRACE POINT POWER

1,396.420 NHHL Local 100.000000 0.00 0.00 0.00 1,396.421.000000

Base 100.000000 0.00 0.00 0.00 1,396.42

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,396.420 NHHL Local 100.000000 0.00 0.00 0.00 -1,396.421.000000

Base 100.000000 0.00 0.00 0.00 -1,396.42

31 Mar 2011 USD/OTHPAYDOWN

1,161.220 NHHL Local 100.000000 0.00 0.00 0.00 1,161.221.000000

Base 100.000000 0.00 0.00 0.00 1,161.22

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,161.220 NHHL Local 100.000000 0.00 0.00 0.00 -1,161.221.000000

Base 100.000000 0.00 0.00 0.00 -1,161.22
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Sales Report by Report Date
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Mar 2011 USD/OTHPAYDOWN

182.460 NHHL Local 100.000000 0.00 0.00 0.00 182.461.000000

Base 100.000000 0.00 0.00 0.00 182.46

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-182.460 NHHL Local 100.000000 0.00 0.00 0.00 -182.461.000000

Base 100.000000 0.00 0.00 0.00 -182.46

31 Mar 2011 USD/OTHPAYDOWN

160.310 NHHL Local 100.000000 0.00 0.00 0.00 160.311.000000

Base 100.000000 0.00 0.00 0.00 160.31

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-160.310 NHHL Local 100.000000 0.00 0.00 0.00 -160.311.000000

Base 100.000000 0.00 0.00 0.00 -160.31

14 Apr 2011 18 Apr 2011 USD/OTH4 PAYDOWN

2,771.960 NHHL Local 100.000000 0.00 0.00 0.00 2,771.961.000000

Base 100.000000 0.00 0.00 0.00 2,771.96

14 Apr 2011 18 Apr 2011 USD/OTH4 PAYDOWN

2,305.080 NHHL Local 100.000000 0.00 0.00 0.00 2,305.081.000000

Base 100.000000 0.00 0.00 0.00 2,305.08

14 Apr 2011 18 Apr 2011 USD/OTH4 PAYDOWN

318.230 NHHL Local 100.000000 0.00 0.00 0.00 318.231.000000

Base 100.000000 0.00 0.00 0.00 318.23

14 Apr 2011 18 Apr 2011 USD/OTH4 PAYDOWN

362.200 NHHL Local 100.000000 0.00 0.00 0.00 362.201.000000

Base 100.000000 0.00 0.00 0.00 362.20

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

2,275.930 NHHL Local 100.000000 0.00 0.00 0.00 2,275.931.000000

Base 100.000000 0.00 0.00 0.00 2,275.93
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

16,485.550 NHHL Local 100.000000 0.00 0.00 0.00 16,485.551.000000

Base 100.000000 0.00 0.00 0.00 16,485.55

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

19,824.590 NHHL Local 100.000000 0.00 0.00 0.00 19,824.591.000000

Base 100.000000 0.00 0.00 0.00 19,824.59

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

2,590.370 NHHL Local 100.000000 0.00 0.00 0.00 2,590.371.000000

Base 100.000000 0.00 0.00 0.00 2,590.37

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

2,900.410 NHHL Local 100.000000 0.00 0.00 0.00 2,900.411.000000

Base 100.000000 0.00 0.00 0.00 2,900.41

987HMUII2 Total

0.00 0.000.0049,834.320 Local 49,834.32

Base 0.00 0.00 0.00 49,834.32

1%   24 Nov 2016987HMWII8 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNRURAL METRO OPERATING COMPANY

93,423.870 NHHL Local 100.000000 0.00 0.00 0.00 93,423.871.000000

Base 100.000000 0.00 0.00 0.00 93,423.87

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

5,387.440 NHHL Local 100.000000 0.00 0.00 0.00 5,387.441.000000

Base 100.000000 0.00 0.00 0.00 5,387.44

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

236,673.800 NHHL Local 100.000000 0.00 0.00 0.00 236,673.801.000000

Base 100.000000 0.00 0.00 0.00 236,673.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

987HMWII8 Total

0.00 0.000.00335,485.110 Local 335,485.11

Base 0.00 0.00 0.00 335,485.11

1%   05 Mar 2014987HMXII6 06 Jun 2011 USD/OTHBANK OF AMERICASEMINOLE TRIBE OF FLORIDA

56,761.490 NHHL Local 98.124996 0.00 0.00 0.00 55,697.211.000000

Base 98.124996 0.00 0.00 0.00 55,697.21

06 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-56,761.490 NHHL Local 98.124996 0.00 0.00 0.00 -55,697.211.000000

Base 98.124996 0.00 0.00 0.00 -55,697.21

06 Jun 2011 USD/OTHBANK OF AMERICA

56,599.550 NHHL Local 98.124985 0.00 0.00 0.00 55,538.301.000000

Base 98.124985 0.00 0.00 0.00 55,538.30

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

161.940 NHHL Local 100.000000 0.00 0.00 0.00 161.941.000000

Base 100.000000 0.00 0.00 0.00 161.94

987HMXII6 Total

0.00 0.000.0056,761.490 Local 55,700.24

Base 0.00 0.00 0.00 55,700.24

1%   05 Mar 2014987HMYII4 06 Jun 2011 USD/OTHBANK OF AMERICASEMINOLE TRIBE OF FLORIDA

122,469.640 NHHL Local 98.124996 0.00 0.00 0.00 120,173.331.000000

Base 98.124996 0.00 0.00 0.00 120,173.33

06 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-122,469.640 NHHL Local 98.124996 0.00 0.00 0.00 -120,173.331.000000

Base 98.124996 0.00 0.00 0.00 -120,173.33
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

06 Jun 2011 USD/OTHBANK OF AMERICA

115,384.620 NHHL Local 98.124992 0.00 0.00 0.00 113,221.151.000000

Base 98.124992 0.00 0.00 0.00 113,221.15

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

7,085.020 NHHL Local 100.000000 0.00 0.00 0.00 7,085.021.000000

Base 100.000000 0.00 0.00 0.00 7,085.02

987HMYII4 Total

0.00 0.000.00122,469.640 Local 120,306.17

Base 0.00 0.00 0.00 120,306.17

200%   17 Jun 2016987HNBII3 25 May 2011 25 May 2011 USD/OTHPAYDOWNSPECTRUM BRANDS INC

16,213.240 NHHM Local 100.000000 0.00 0.00 0.00 16,213.241.000000

Base 100.000000 0.00 0.00 0.00 16,213.24

25 May 2011 25 May 2011 USD/OTHPAYDOWN

5,845.590 NHHM Local 100.000000 0.00 0.00 0.00 5,845.591.000000

Base 100.000000 0.00 0.00 0.00 5,845.59

25 May 2011 25 May 2011 USD/OTHPAYDOWN

12,354.010 NHHL Local 100.000000 0.00 0.00 0.00 12,354.011.000000

Base 100.000000 0.00 0.00 0.00 12,354.01

25 May 2011 25 May 2011 USD/OTHPAYDOWN

4,454.170 NHHL Local 100.000000 0.00 0.00 0.00 4,454.171.000000

Base 100.000000 0.00 0.00 0.00 4,454.17

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,428.690 NHHL Local 100.000000 0.00 0.00 0.00 1,428.691.000000

Base 100.000000 0.00 0.00 0.00 1,428.69
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

987HNBII3 Total

0.00 0.000.0042,170.700 Local 42,170.70

Base 0.00 0.00 0.00 42,170.70

1%   06 Nov 2014987HNFII4 23 Mar 2011 23 Mar 2011 USD/OTHDATEK PLANNING COUNIVERSAL CITY DEVELOPMENT PAR

13,541.660 NHHL Local 100.000000 0.00 0.00 0.00 13,541.661.000000

Base 100.000000 0.00 0.00 0.00 13,541.66

23 Mar 2011 20 Apr 2011 USD/OTH28 DATEK PLANNING CO

1,340,625.010 NHHL Local 100.000000 0.00 0.00 0.00 1,340,625.011.000000

Base 100.000000 0.00 0.00 0.00 1,340,625.01

987HNFII4 Total

0.00 0.000.001,354,166.670 Local 1,354,166.67

Base 0.00 0.00 0.00 1,354,166.67

1%   03 Nov 2016987HNGII2 31 Mar 2011 USD/OTHPAYDOWNVIRTUAL RADIOLOGIC CORP

1,338.500 NHHL Local 100.000000 0.00 0.00 0.00 1,338.501.000000

Base 100.000000 0.00 0.00 0.00 1,338.50

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,338.500 NHHL Local 100.000000 0.00 0.00 0.00 -1,338.501.000000

Base 100.000000 0.00 0.00 0.00 -1,338.50

30 Jun 2011 OPEN USD/OTH6 PAYDOWN

1,338.500 NHHL Local 100.000000 0.00 0.00 0.00 1,338.501.000000

Base 100.000000 0.00 0.00 0.00 1,338.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

987HNGII2 Total

0.00 0.000.001,338.500 Local 1,338.50

Base 0.00 0.00 0.00 1,338.50

1%   16 Sep 2015987HNHII0 31 Mar 2011 USD/OTHPAYDOWNVOLUME SERVICES AMERICA INC

5,312.600 NHHL Local 100.000000 0.00 0.00 0.00 5,312.601.000000

Base 100.000000 0.00 0.00 0.00 5,312.60

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-5,312.600 NHHL Local 100.000000 0.00 0.00 0.00 -5,312.601.000000

Base 100.000000 0.00 0.00 0.00 -5,312.60

20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASH

131,044.180 NHHL Local 98.515271 0.00 0.00 0.00 129,098.531.000000

Base 98.515271 0.00 0.00 0.00 129,098.53

987HNHII0 Total

0.00 0.000.00131,044.180 Local 129,098.53

Base 0.00 0.00 0.00 129,098.53

1%   14 Feb 2017987HPQII8 10 May 2011 20 May 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTONTRANSDIGM INC

748,125.000 NHHM Local 100.750000 0.00 0.00 0.00 753,735.941.000000

Base 100.750000 0.00 0.00 0.00 753,735.94

1%   15 Feb 2018987HPRII6 19 Apr 2011 USD/OTHGOLDMAN SACHS + COACOSTA INC

1,000,000.000 NHHM Local 100.375000 0.00 0.00 0.00 1,003,750.001.000000

Base 100.375000 0.00 0.00 0.00 1,003,750.00

19 Apr 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-1,000,000.000 NHHM Local 100.375000 0.00 0.00 0.00 -1,003,750.001.000000

Base 100.375000 0.00 0.00 0.00 -1,003,750.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

19 Apr 2011 06 May 2011 USD/OTH1 GOLDMAN SACHS + CO

1,000,000.000 NHHM Local 100.375000 0.00 0.00 0.00 1,003,750.001.000000

Base 100.375000 0.00 0.00 0.00 1,003,750.00

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

676,676.570 NHHL Local 100.443081 0.00 0.00 0.00 679,674.801.000000

Base 100.443081 0.00 0.00 0.00 679,674.80

987HPRII6 Total

0.00 0.000.001,676,676.570 Local 1,683,424.80

Base 0.00 0.00 0.00 1,683,424.80

1%   11 Feb 2017987HPSII4 31 Mar 2011 CANCEL USD/OTHPAYDOWNBURGER KING CORP

-2,634.560 NHHL Local 100.000000 0.00 0.00 0.00 -2,634.561.000000

Base 100.000000 0.00 0.00 0.00 -2,634.56

26 Apr 2011 USD/OTHJP MORGANCHASE BANK

247,500.000 NHHM Local 100.125002 0.00 0.00 0.00 247,809.381.000000

Base 100.125002 0.00 0.00 0.00 247,809.38

26 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-247,500.000 NHHM Local 100.125002 0.00 0.00 0.00 -247,809.381.000000

Base 100.125002 0.00 0.00 0.00 -247,809.38

26 Apr 2011 29 Apr 2011 USD/OTHJP MORGANCHASE BANK

247,500.000 NHHM Local 100.125002 0.00 0.00 0.00 247,809.381.000000

Base 100.125002 0.00 0.00 0.00 247,809.38

31 Mar 2011 05 May 2011 USD/OTH35 PAYDOWN

2,634.560 NHHL Local 100.000000 0.00 0.00 0.00 2,634.561.000000

Base 100.000000 0.00 0.00 0.00 2,634.56



Prepared by State StreetPage 1678

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

2,634.560 NHHL Local 100.000000 0.00 0.00 0.00 2,634.561.000000

Base 100.000000 0.00 0.00 0.00 2,634.56

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,879.700 NHHM Local 100.000000 0.00 0.00 0.00 1,879.701.000000

Base 100.000000 0.00 0.00 0.00 1,879.70

987HPSII4 Total

0.00 0.000.00252,014.260 Local 252,323.64

Base 0.00 0.00 0.00 252,323.64

1%   01 Mar 2017987HWHII0 07 Jun 2011 07 Jun 2011 USD/OTHPAYDOWNFAIRMOUNT MINERALS

52,751.510 NHHL Local 100.000000 0.00 0.00 0.00 52,751.511.000000

Base 100.000000 0.00 0.00 0.00 52,751.51

07 Jun 2011 07 Jun 2011 USD/OTHPAYDOWN

52,500.000 NHHM Local 100.000000 0.00 0.00 0.00 52,500.001.000000

Base 100.000000 0.00 0.00 0.00 52,500.00

987HWHII0 Total

0.00 0.000.00105,251.510 Local 105,251.51

Base 0.00 0.00 0.00 105,251.51

1%   16 Mar 2018987HWMII9 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHBROCK HOLDINGS III INC

197,709.000 NHHL Local 98.000000 0.00 0.00 0.00 193,754.821.000000

Base 98.000000 0.00 0.00 0.00 193,754.82

1%   17 Aug 2016987HWNII7 31 Mar 2011 01 Apr 2011 USD/OTH1 PAYDOWNGENTIVA HEALTH SVS

3,119.310 NHHL Local 100.000000 0.00 0.00 0.00 3,119.311.000000

Base 100.000000 0.00 0.00 0.00 3,119.31
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Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

3,119.310 NHHL Local 100.000000 0.00 0.00 0.00 3,119.311.000000

Base 100.000000 0.00 0.00 0.00 3,119.31

987HWNII7 Total

0.00 0.000.006,238.620 Local 6,238.62

Base 0.00 0.00 0.00 6,238.62

1%   22 Mar 2018987HXJII5 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHJO ANN STORES INC

1,228,219.000 NHHL Local 99.000000 0.00 0.00 0.00 1,215,936.811.000000

Base 99.000000 0.00 0.00 0.00 1,215,936.81

0.01%   21 Nov 2016987HXKII2 30 Jun 2011 USD/OTHPAYDOWNARIZONA CHEMICALS

1,160.230 NHHL Local 100.000000 0.00 0.00 0.00 1,160.231.000000

Base 100.000000 0.00 0.00 0.00 1,160.23

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-1,160.230 NHHL Local 100.000000 0.00 0.00 0.00 -1,160.231.000000

Base 100.000000 0.00 0.00 0.00 -1,160.23

30 Jun 2011 USD/OTHPAYDOWN

82,101.280 NHHL Local 100.000000 0.00 0.00 0.00 82,101.281.000000

Base 100.000000 0.00 0.00 0.00 82,101.28

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-82,101.280 NHHL Local 100.000000 0.00 0.00 0.00 -82,101.281.000000

Base 100.000000 0.00 0.00 0.00 -82,101.28

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,160.230 NHHL Local 100.000000 0.00 0.00 0.00 1,160.231.000000

Base 100.000000 0.00 0.00 0.00 1,160.23



Prepared by State StreetPage 1680

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

82,101.280 NHHL Local 100.000000 0.00 0.00 0.00 82,101.281.000000

Base 100.000000 0.00 0.00 0.00 82,101.28

987HXKII2 Total

0.00 0.000.0083,261.510 Local 83,261.51

Base 0.00 0.00 0.00 83,261.51

1%   14 Jul 2015987HXNII6 02 May 2011 02 May 2011 USD/OTHPAYDOWNFOXCO ACQUISITION SUB LLC

10,536.810 NHHM Local 100.000000 0.00 0.00 0.00 10,536.811.000000

Base 100.000000 0.00 0.00 0.00 10,536.81

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

712,598.150 NHHM Local 97.375880 0.00 0.00 0.00 693,898.721.000000

Base 97.375880 0.00 0.00 0.00 693,898.72

987HXNII6 Total

0.00 0.000.00723,134.960 Local 704,435.53

Base 0.00 0.00 0.00 704,435.53

1%   07 Aug 2015987HYAII3 10 May 2011 USD/OTHDATEK PLANNING CONTELOS

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00

10 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 -1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 -1,002,500.00

10 May 2011 11 May 2011 USD/OTHDATEK PLANNING CO

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00
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Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

1,219.880 NHHM Local 100.000000 0.00 0.00 0.00 1,219.881.000000

Base 100.000000 0.00 0.00 0.00 1,219.88

987HYAII3 Total

0.00 0.000.001,001,219.880 Local 1,003,719.88

Base 0.00 0.00 0.00 1,003,719.88

1%   23 Jun 2017987HYYII1 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCITGO PETROLEUM CORP

2,109.970 NHHL Local 100.000000 0.00 0.00 0.00 2,109.971.000000

Base 100.000000 0.00 0.00 0.00 2,109.97

100%   26 Mar 2016987HYZII8 30 Jun 2011 OPEN USD/OTH5 PAYDOWNRADIO ONE INC

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

100%   02 Oct 2017987JPJII0 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHNBTY

694,653.680 NHHL Local 100.000000 0.00 0.00 0.00 694,653.681.000000

Base 100.000000 0.00 0.00 0.00 694,653.68

0.01%   31 Oct 2018987KPMII0 05 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTONMOOD MEDIA

750,000.000 NHHM Local 101.125000 0.00 0.00 0.00 758,437.501.000000

Base 101.125000 0.00 0.00 0.00 758,437.50

05 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-750,000.000 NHHM Local 101.125000 0.00 0.00 0.00 -758,437.501.000000

Base 101.125000 0.00 0.00 0.00 -758,437.50

05 May 2011 16 May 2011 USD/OTH3 CREDIT SUISSE FIRST BOSTON

750,000.000 NHHM Local 101.125000 0.00 0.00 0.00 758,437.501.000000

Base 101.125000 0.00 0.00 0.00 758,437.50
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Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

987KPMII0 Total

0.00 0.000.00750,000.000 Local 758,437.50

Base 0.00 0.00 0.00 758,437.50

1%   06 May 2018987KPNII8 27 Jun 2011 OPEN USD/OTHJP MORGANCHASE BANKAX ACQUISITION CORP

1,200,000.000 NHHL Local 99.625000 0.00 0.00 0.00 1,195,500.001.000000

Base 99.625000 0.00 0.00 0.00 1,195,500.00

0.01%   13 Nov 2017987KPUII2 09 May 2011 USD/OTHJP MORGANCHASE BANKMANITOWOC COMPANY INC (THE)

2,000,000.000 NHHM Local 100.500000 0.00 0.00 0.00 2,010,000.001.000000

Base 100.500000 0.00 0.00 0.00 2,010,000.00

09 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-2,000,000.000 NHHM Local 100.500000 0.00 0.00 0.00 -2,010,000.001.000000

Base 100.500000 0.00 0.00 0.00 -2,010,000.00

09 May 2011 18 May 2011 USD/OTH1 JP MORGANCHASE BANK

2,000,000.000 NHHM Local 100.500000 0.00 0.00 0.00 2,010,000.001.000000

Base 100.500000 0.00 0.00 0.00 2,010,000.00

20 Jun 2011 30 Jun 2011 USD/OTH1 JP MORGANCHASE BANK

1,000,000.000 NHHM Local 100.625000 0.00 0.00 0.00 1,006,250.001.000000

Base 100.625000 0.00 0.00 0.00 1,006,250.00

987KPUII2 Total

0.00 0.000.003,000,000.000 Local 3,016,250.00

Base 0.00 0.00 0.00 3,016,250.00

1%   28 Feb 2018987MTSII9 31 Mar 2011 04 Apr 2011 USD/OTH4 PAYDOWNMICROSEMI CORPORATION

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00
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Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASH

748,125.000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.001.000000

Base 100.000000 0.00 0.00 0.00 748,125.00

987MTSII9 Total

0.00 0.000.00750,000.000 Local 750,000.00

Base 0.00 0.00 0.00 750,000.00

1%   21 Apr 2017987MTTII7 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHHUNTSMAN INTERNATIONAL LLC

796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 796,633.171.000000

Base 100.000000 0.00 0.00 0.00 796,633.17

1%   18 Feb 2017987MVDII9 19 Apr 2011 21 Apr 2011 USD/OTHJP MORGANCHASE BANKBURLINGTON COAT FACTORY

1,000,000.000 NHHM Local 99.875000 0.00 0.00 0.00 998,750.001.000000

Base 99.875000 0.00 0.00 0.00 998,750.00

1%   23 Feb 2017987MVEII7 20 Jun 2011 OPEN USD/OTH35 GREENWICHNATWEST LIMITEDU S TELEPACIFIC CORP

453,805.000 NHHL Local 99.914048 0.00 0.00 0.00 453,414.951.000000

Base 99.914048 0.00 0.00 0.00 453,414.95

1%   20 Feb 2017987MVKII3 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHDATATEL

339,295.630 NHHL Local 100.000000 0.00 0.00 0.00 339,295.631.000000

Base 100.000000 0.00 0.00 0.00 339,295.63

4.25%   29 Nov 2017987MWPII1 24 May 2011 23 Jun 2011 USD/OTH30 BARCLAYS BANKDUNKIN BRANDS

1,496,250.000 NHHM Local 100.356499 0.00 0.00 0.00 1,501,584.131.000000

Base 100.356499 0.00 0.00 0.00 1,501,584.13

24 May 2011 23 Jun 2011 USD/OTH30 DATEK PLANNING CO

885,629.630 NHHL Local 99.780877 0.00 0.00 0.00 883,689.021.000000

Base 99.780877 0.00 0.00 0.00 883,689.02



Prepared by State StreetPage 1684

Sales Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

987MWPII1 Total

0.00 0.000.002,381,879.630 Local 2,385,273.15

Base 0.00 0.00 0.00 2,385,273.15

1%   23 Aug 2017987NPDII4 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHREGAL CINEMAS

1,056,599.880 NHHL Local 100.000000 0.00 0.00 0.00 1,056,599.881.000000

Base 100.000000 0.00 0.00 0.00 1,056,599.88

1%   25 Feb 2017987NPEII2 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHCARESTREAM HEALTH HLDGS INC

1,071,376.000 NHHL Local 99.500000 0.00 0.00 0.00 1,066,019.121.000000

Base 99.500000 0.00 0.00 0.00 1,066,019.12

0.01%   23 Feb 2018987NPFII9 26 Apr 2011 USD/OTHBANK OF AMERICAMICHAEL FOODS

250,000.000 NHHM Local 101.000000 0.00 0.00 0.00 252,500.001.000000

Base 101.000000 0.00 0.00 0.00 252,500.00

26 Apr 2011 CANCEL USD/OTHBANK OF AMERICA

-250,000.000 NHHM Local 101.000000 0.00 0.00 0.00 -252,500.001.000000

Base 101.000000 0.00 0.00 0.00 -252,500.00

26 Apr 2011 03 May 2011 USD/OTH4 BANK OF AMERICA

250,000.000 NHHM Local 101.000000 0.00 0.00 0.00 252,500.001.000000

Base 101.000000 0.00 0.00 0.00 252,500.00

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,138.340 NHHL Local 100.000000 0.00 0.00 0.00 1,138.341.000000

Base 100.000000 0.00 0.00 0.00 1,138.34

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00
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to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

987NPFII9 Total

0.00 0.000.00252,388.340 Local 254,888.34

Base 0.00 0.00 0.00 254,888.34

1%   15 Dec 2017987NPJII1 26 Apr 2011 USD/OTHJP MORGANCHASE BANKCEDAR FAIR LP

488,636.100 NHHM Local 100.999999 0.00 0.00 0.00 493,522.461.000000

Base 100.999999 0.00 0.00 0.00 493,522.46

26 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-488,636.100 NHHM Local 100.999999 0.00 0.00 0.00 -493,522.461.000000

Base 100.999999 0.00 0.00 0.00 -493,522.46

26 Apr 2011 29 Apr 2011 USD/OTHJP MORGANCHASE BANK

488,636.100 NHHM Local 100.999999 0.00 0.00 0.00 493,522.461.000000

Base 100.999999 0.00 0.00 0.00 493,522.46

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

4,181.460 NHHL Local 100.000000 0.00 0.00 0.00 4,181.461.000000

Base 100.000000 0.00 0.00 0.00 4,181.46

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

2,506.270 NHHM Local 100.000000 0.00 0.00 0.00 2,506.271.000000

Base 100.000000 0.00 0.00 0.00 2,506.27

987NPJII1 Total

0.00 0.000.00495,323.830 Local 500,210.19

Base 0.00 0.00 0.00 500,210.19

1%   26 Sep 2016987NPKII8 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHPINAFORE

579,978.240 NHHL Local 99.000000 0.00 0.00 0.00 574,178.461.000000

Base 99.000000 0.00 0.00 0.00 574,178.46
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   14 Aug 2016987NPLII6 31 Mar 2011 USD/OTHPAYDOWNINVENTIV HEALTH

1,858.570 NHHL Local 100.000000 0.00 0.00 0.00 1,858.571.000000

Base 100.000000 0.00 0.00 0.00 1,858.57

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,858.570 NHHL Local 100.000000 0.00 0.00 0.00 -1,858.571.000000

Base 100.000000 0.00 0.00 0.00 -1,858.57

15 Jun 2011 OPEN USD/OTH21 DATEK PLANNING CO

741,564.250 NHHL Local 99.918901 0.00 0.00 0.00 740,962.851.000000

Base 99.918901 0.00 0.00 0.00 740,962.85

987NPLII6 Total

0.00 0.000.00741,564.250 Local 740,962.85

Base 0.00 0.00 0.00 740,962.85

1%   15 Mar 2018987NVTII2 04 Mar 2011 21 Apr 2011 USD/OTH1 MORGAN STANLEYWALTER IND

254,034.000 NHHL Local 100.875000 0.00 0.00 0.00 256,256.801.000000

Base 100.875000 0.00 0.00 0.00 256,256.80

07 Jun 2011 10 Jun 2011 USD/OTH1 MORGAN STANLEY

750,000.000 NHHM Local 100.125000 0.00 0.00 0.00 750,937.501.000000

Base 100.125000 0.00 0.00 0.00 750,937.50

987NVTII2 Total

0.00 0.000.001,004,034.000 Local 1,007,194.30

Base 0.00 0.00 0.00 1,007,194.30

1%   05 Mar 2018987NVUII9 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHHERTZ CORPORATION   THE

754,423.000 NHHL Local 99.499999 0.00 0.00 0.00 750,650.881.000000

Base 99.499999 0.00 0.00 0.00 750,650.88



Prepared by State StreetPage 1687

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   17 Feb 2018987PHKII2 31 Mar 2011 CANCEL USD/OTHPAYDOWNBWAY CORPORATION

-1,713.500 NHHM Local 100.000000 0.00 0.00 0.00 -1,713.501.000000

Base 100.000000 0.00 0.00 0.00 -1,713.50

13 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

683,684.910 NHHM Local 100.000000 0.00 0.00 0.00 683,684.911.000000

Base 100.000000 0.00 0.00 0.00 683,684.91

13 Jun 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-683,684.910 NHHM Local 100.000000 0.00 0.00 0.00 -683,684.911.000000

Base 100.000000 0.00 0.00 0.00 -683,684.91

987PHKII2 Total

0.00 0.000.00-1,713.500 Local -1,713.50

Base 0.00 0.00 0.00 -1,713.50

1%   17 Feb 2018987PHLII0 13 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INCBWAY CORPORATION

60,699.690 NHHM Local 100.000000 0.00 0.00 0.00 60,699.691.000000

Base 100.000000 0.00 0.00 0.00 60,699.69

13 Jun 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-60,699.690 NHHM Local 100.000000 0.00 0.00 0.00 -60,699.691.000000

Base 100.000000 0.00 0.00 0.00 -60,699.69

13 Jun 2011 22 Jun 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

60,699.690 NHHM Local 100.125008 0.00 0.00 0.00 60,775.571.000000

Base 100.125008 0.00 0.00 0.00 60,775.57

987PHLII0 Total

0.00 0.000.0060,699.690 Local 60,775.57

Base 0.00 0.00 0.00 60,775.57
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   02 Mar 2018987PHTII3 11 Apr 2011 11 Apr 2011 USD/OTHPAYDOWNGENERAL NUTRITION CENTERS

187,500.000 NHHM Local 100.000000 0.00 0.00 0.00 187,500.001.000000

Base 100.000000 0.00 0.00 0.00 187,500.00

25 Apr 2011 USD/OTHJP MORGANCHASE BANK

562,500.000 NHHM Local 100.750000 0.00 0.00 0.00 566,718.751.000000

Base 100.750000 0.00 0.00 0.00 566,718.75

25 Apr 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-562,500.000 NHHM Local 100.750000 0.00 0.00 0.00 -566,718.751.000000

Base 100.750000 0.00 0.00 0.00 -566,718.75

25 Apr 2011 27 Apr 2011 USD/OTHJP MORGANCHASE BANK

562,500.000 NHHM Local 100.750000 0.00 0.00 0.00 566,718.751.000000

Base 100.750000 0.00 0.00 0.00 566,718.75

987PHTII3 Total

0.00 0.000.00750,000.000 Local 754,218.75

Base 0.00 0.00 0.00 754,218.75

1%   10 Nov 2016987PTPII8 18 Apr 2011 USD/OTHPAYDOWNGLOBAL TEL LINK CORPORATION

3,410.150 NHHL Local 100.000000 0.00 0.00 0.00 3,410.151.000000

Base 100.000000 0.00 0.00 0.00 3,410.15

18 Apr 2011 CANCEL USD/OTHPAYDOWN

-3,410.150 NHHL Local 100.000000 0.00 0.00 0.00 -3,410.151.000000

Base 100.000000 0.00 0.00 0.00 -3,410.15

19 Apr 2011 USD/OTHPAYDOWN

3,410.150 NHHL Local 100.000000 0.00 0.00 0.00 3,410.151.000000

Base 100.000000 0.00 0.00 0.00 3,410.15
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

19 Apr 2011 CANCEL USD/OTHPAYDOWN

-3,410.150 NHHL Local 100.000000 0.00 0.00 0.00 -3,410.151.000000

Base 100.000000 0.00 0.00 0.00 -3,410.15

987PTPII8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   21 Dec 2016987PTTII0 31 Mar 2011 USD/OTHPAYDOWNTRANSTAR INDUSTRIES  INC

923.580 NHHL Local 100.000000 0.00 0.00 0.00 923.581.000000

Base 100.000000 0.00 0.00 0.00 923.58

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-923.580 NHHL Local 100.000000 0.00 0.00 0.00 -923.581.000000

Base 100.000000 0.00 0.00 0.00 -923.58

31 Mar 2011 USD/OTHPAYDOWN

923.580 NHHL Local 100.000000 0.00 0.00 0.00 923.581.000000

Base 100.000000 0.00 0.00 0.00 923.58

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-923.580 NHHL Local 100.000000 0.00 0.00 0.00 -923.581.000000

Base 100.000000 0.00 0.00 0.00 -923.58

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

1,259.420 NHHL Local 100.000000 0.00 0.00 0.00 1,259.421.000000

Base 100.000000 0.00 0.00 0.00 1,259.42

987PTTII0 Total

0.00 0.000.001,259.420 Local 1,259.42

Base 0.00 0.00 0.00 1,259.42



Prepared by State StreetPage 1690

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   05 Mar 2014987PTVII5 06 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDSEMINOLE TRIBE OF FLORIDA

204,736.810 NHHL Local 98.125002 0.00 0.00 0.00 200,898.001.000000

Base 98.125002 0.00 0.00 0.00 200,898.00

06 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-204,736.810 NHHL Local 98.125002 0.00 0.00 0.00 -200,898.001.000000

Base 98.125002 0.00 0.00 0.00 -200,898.00

06 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

204,190.260 NHHL Local 98.124998 0.00 0.00 0.00 200,361.691.000000

Base 98.124998 0.00 0.00 0.00 200,361.69

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

546.550 NHHL Local 100.001829 0.00 0.00 0.00 546.561.000000

Base 100.001829 0.00 0.00 0.00 546.56

987PTVII5 Total

0.00 0.000.00204,736.810 Local 200,908.25

Base 0.00 0.00 0.00 200,908.25

1%   31 Dec 2011987PTXII1 23 Mar 2011 USD/OTHPAYDOWNGRANT U S HOLDINGS LLP

47,939.060 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

23 Mar 2011 CANCEL USD/OTHPAYDOWN

-47,939.060 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

987PTXII1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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Sales Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   08 Dec 2015987PTZII6 15 Apr 2011 15 Apr 2011 USD/OTHPAYDOWNVONAGE HOLDINGS CORP

37,500.000 NHHM Local 100.000000 0.00 0.00 0.00 37,500.001.000000

Base 100.000000 0.00 0.00 0.00 37,500.00

13 May 2011 13 May 2011 USD/OTHPAYDOWN

37,500.000 NHHM Local 100.000000 0.00 0.00 0.00 37,500.001.000000

Base 100.000000 0.00 0.00 0.00 37,500.00

27 May 2011 27 May 2011 USD/OTHPAYDOWN

37,500.000 NHHM Local 100.000000 0.00 0.00 0.00 37,500.001.000000

Base 100.000000 0.00 0.00 0.00 37,500.00

14 Jun 2011 14 Jun 2011 USD/OTHPAYDOWN

56,250.000 NHHM Local 100.000000 0.00 0.00 0.00 56,250.001.000000

Base 100.000000 0.00 0.00 0.00 56,250.00

30 Jun 2011 OPEN USD/OTH5 PAYDOWN

37,500.000 NHHM Local 100.000000 0.00 0.00 0.00 37,500.001.000000

Base 100.000000 0.00 0.00 0.00 37,500.00

987PTZII6 Total

0.00 0.000.00206,250.000 Local 206,250.00

Base 0.00 0.00 0.00 206,250.00

1%   11 May 2013987PUAII9 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNDELUXE ENTERTAINMENT SERVICES

69,332.600 NHHM Local 100.000000 0.00 0.00 0.00 69,332.601.000000

Base 100.000000 0.00 0.00 0.00 69,332.60

1%   27 Mar 2017987PWMII1 16 May 2011 USD/OTHDATEK PLANNING COJARDEN CORP

169,842.880 NHHL Local 101.000000 0.00 0.00 0.00 171,541.311.000000

Base 101.000000 0.00 0.00 0.00 171,541.31
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

16 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-169,842.880 NHHL Local 101.000000 0.00 0.00 0.00 -171,541.311.000000

Base 101.000000 0.00 0.00 0.00 -171,541.31

12 May 2011 USD/OTHDATEK PLANNING CO

339,685.750 NHHL Local 101.124998 0.00 0.00 0.00 343,507.211.000000

Base 101.124998 0.00 0.00 0.00 343,507.21

12 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-339,685.750 NHHL Local 101.124998 0.00 0.00 0.00 -343,507.211.000000

Base 101.124998 0.00 0.00 0.00 -343,507.21

17 May 2011 USD/OTHDATEK PLANNING CO

113,228.590 NHHL Local 100.749996 0.00 0.00 0.00 114,077.801.000000

Base 100.749996 0.00 0.00 0.00 114,077.80

17 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-113,228.590 NHHL Local 100.749996 0.00 0.00 0.00 -114,077.801.000000

Base 100.749996 0.00 0.00 0.00 -114,077.80

12 May 2011 01 Jun 2011 USD/OTH1 DATEK PLANNING CO

339,685.750 NHHL Local 101.124998 0.00 0.00 0.00 343,507.211.000000

Base 101.124998 0.00 0.00 0.00 343,507.21

16 May 2011 01 Jun 2011 USD/OTH1 DATEK PLANNING CO

169,842.880 NHHL Local 101.000000 0.00 0.00 0.00 171,541.311.000000

Base 101.000000 0.00 0.00 0.00 171,541.31

17 May 2011 USD/OTHDATEK PLANNING CO

113,228.590 NHHL Local 100.749996 0.00 0.00 0.00 114,077.801.000000

Base 100.749996 0.00 0.00 0.00 114,077.80

17 May 2011 CANCEL USD/OTHDATEK PLANNING CO

-113,228.590 NHHL Local 100.749996 0.00 0.00 0.00 -114,077.801.000000

Base 100.749996 0.00 0.00 0.00 -114,077.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

17 May 2011 OPEN USD/OTH3 DATEK PLANNING CO

112,945.520 NHHL Local 100.749998 0.00 0.00 0.00 113,792.611.000000

Base 100.749998 0.00 0.00 0.00 113,792.61

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

566.140 NHHL Local 100.000000 0.00 0.00 0.00 566.141.000000

Base 100.000000 0.00 0.00 0.00 566.14

27 Jun 2011 OPEN USD/OTHBARCLAYS BANK

112,945.490 NHHL Local 100.000000 0.00 0.00 0.00 112,945.491.000000

Base 100.000000 0.00 0.00 0.00 112,945.49

987PWMII1 Total

0.00 0.000.00735,985.780 Local 742,352.76

Base 0.00 0.00 0.00 742,352.76

1%   02 Mar 2018987QZBII0 30 Jun 2011 OPEN USD/OTH5 PAYDOWNCALPINE CORPORATION

2,131.340 NHHL Local 100.000000 0.00 0.00 0.00 2,131.341.000000

Base 100.000000 0.00 0.00 0.00 2,131.34

30 Jun 2011 OPEN USD/OTH5 PAYDOWN

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

987QZBII0 Total

0.00 0.000.004,006.340 Local 4,006.34

Base 0.00 0.00 0.00 4,006.34

1%   03 Mar 2017987QZCII8 16 Jun 2011 17 Jun 2011 USD/OTH1 PAYDOWNGENTEK

17,647.060 NHHM Local 100.000000 0.00 0.00 0.00 17,647.061.000000

Base 100.000000 0.00 0.00 0.00 17,647.06
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   24 Feb 2017987RAMII1 20 Jun 2011 OPEN USD/OTH35 RESTRUCTURE NON CASHATTACHMATE CORP

563,204.000 NHHL Local 106.491711 0.00 0.00 0.00 599,765.581.000000

Base 106.491711 0.00 0.00 0.00 599,765.58

1%   07 Mar 2016987RAWII9 10 May 2011 16 May 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHATLANTIC BROADBAND FINANCE

190,959.230 NHHL Local 100.625002 0.00 0.00 0.00 192,152.731.000000

Base 100.625002 0.00 0.00 0.00 192,152.73

06 May 2011 19 May 2011 USD/OTH1 BARCLAYS BANK

182,728.220 NHHL Local 100.749999 0.00 0.00 0.00 184,098.681.000000

Base 100.749999 0.00 0.00 0.00 184,098.68

06 May 2011 27 May 2011 USD/OTH1 BARCLAYS BANK

121,818.810 NHHL Local 100.749999 0.00 0.00 0.00 122,732.451.000000

Base 100.749999 0.00 0.00 0.00 122,732.45

09 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

182,728.230 NHHL Local 100.749999 0.00 0.00 0.00 184,098.691.000000

Base 100.749999 0.00 0.00 0.00 184,098.69

09 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-182,728.230 NHHL Local 100.749999 0.00 0.00 0.00 -184,098.691.000000

Base 100.749999 0.00 0.00 0.00 -184,098.69

18 May 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

121,818.810 NHHL Local 100.374999 0.00 0.00 0.00 122,275.631.000000

Base 100.374999 0.00 0.00 0.00 122,275.63

18 May 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-121,818.810 NHHL Local 100.374999 0.00 0.00 0.00 -122,275.631.000000

Base 100.374999 0.00 0.00 0.00 -122,275.63

18 May 2011 06 Jun 2011 USD/OTH3 CREDIT SUISSE FIRST BOSTON

121,818.810 NHHL Local 100.374999 0.00 0.00 0.00 122,275.631.000000

Base 100.374999 0.00 0.00 0.00 122,275.63
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

09 May 2011 06 Jun 2011 USD/OTH4 CREDIT SUISSE FIRST BOSTON

182,728.230 NHHL Local 100.749999 0.00 0.00 0.00 184,098.691.000000

Base 100.749999 0.00 0.00 0.00 184,098.69

987RAWII9 Total

0.00 0.000.00800,053.300 Local 805,358.18

Base 0.00 0.00 0.00 805,358.18

1%   12 Mar 2018987RAXII7 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHNDS FINANCE

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

1%   07 Sep 2016987RAZII2 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNSUMMIT ENT

37,500.000 NHHM Local 100.000000 0.00 0.00 0.00 37,500.001.000000

Base 100.000000 0.00 0.00 0.00 37,500.00

1%   04 Feb 2018987SAUII1 05 May 2011 USD/OTHJP MORGANCHASE BANKHCR HEALTHCARE  LLC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

05 May 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.001.000000

Base 99.000000 0.00 0.00 0.00 -742,500.00

05 May 2011 10 May 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

987SAUII1 Total

0.00 0.000.00750,000.000 Local 742,500.00

Base 0.00 0.00 0.00 742,500.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   07 Nov 2016987SBAII4 30 Jun 2011 OPEN USD/OTH1 PAYDOWNLIVE NATION

1,583.950 NHHL Local 100.000000 0.00 0.00 0.00 1,583.951.000000

Base 100.000000 0.00 0.00 0.00 1,583.95

1%   10 Mar 2017987SBCII0 14 Apr 2011 18 Apr 2011 USD/OTH4 PAYDOWNCAPITAL AUTOMOTIVE L P

7,591.260 NHHL Local 100.000000 0.00 0.00 0.00 7,591.261.000000

Base 100.000000 0.00 0.00 0.00 7,591.26

06 May 2011 09 May 2011 USD/OTH3 PAYDOWN

3,867.550 NHHL Local 100.000000 0.00 0.00 0.00 3,867.551.000000

Base 100.000000 0.00 0.00 0.00 3,867.55

11 May 2011 16 May 2011 USD/OTH5 PAYDOWN

328.340 NHHL Local 100.000000 0.00 0.00 0.00 328.341.000000

Base 100.000000 0.00 0.00 0.00 328.34

17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASH

1,278,185.540 NHHL Local 98.999999 0.00 0.00 0.00 1,265,403.681.000000

Base 98.999999 0.00 0.00 0.00 1,265,403.68

987SBCII0 Total

0.00 0.000.001,289,972.690 Local 1,277,190.83

Base 0.00 0.00 0.00 1,277,190.83

1%   18 Jul 2017987SBEII6 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNIMS HEALTH INCORPORATED

3,595.350 NHHL Local 100.000000 0.00 0.00 0.00 3,595.351.000000

Base 100.000000 0.00 0.00 0.00 3,595.35

1%   30 Mar 2018987SSUII2 25 Mar 2011 14 Apr 2011 USD/OTHBANK OF AMERICAPILOT TRAVEL CENTERS

319,647.000 NHHL Local 100.250000 0.00 0.00 0.00 320,446.121.000000

Base 100.250000 0.00 0.00 0.00 320,446.12
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

28 Mar 2011 USD/OTHBANK OF AMERICA

319,647.000 NHHL Local 100.380000 0.00 0.00 0.00 320,861.661.000000

Base 100.380000 0.00 0.00 0.00 320,861.66

28 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-319,647.000 NHHL Local 100.380000 0.00 0.00 0.00 -320,861.661.000000

Base 100.380000 0.00 0.00 0.00 -320,861.66

28 Mar 2011 14 Apr 2011 USD/OTHBANK OF AMERICA

319,647.000 NHHL Local 100.375001 0.00 0.00 0.00 320,845.681.000000

Base 100.375001 0.00 0.00 0.00 320,845.68

987SSUII2 Total

0.00 0.000.00639,294.000 Local 641,291.80

Base 0.00 0.00 0.00 641,291.80

1%   16 Mar 2017987TAFII2 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHBROCK HOLDINGS III INC

718,475.000 NHHL Local 99.605211 0.00 0.00 0.00 715,638.541.000000

Base 99.605211 0.00 0.00 0.00 715,638.54

1%   25 Feb 2016987UBAII9 30 Jun 2011 OPEN USD/OTH1 PAYDOWNENCOMPASS DIGITAL MEDIA  INC

1,226.230 NHHL Local 100.000000 0.00 0.00 0.00 1,226.231.000000

Base 100.000000 0.00 0.00 0.00 1,226.23

1%   30 Sep 2016987UBBII7 07 Apr 2011 USD/OTHPAYDOWNEVERTEC INC

20,573.190 NHHL Local 100.000000 0.00 0.00 0.00 20,573.191.000000

Base 100.000000 0.00 0.00 0.00 20,573.19

07 Apr 2011 CANCEL USD/OTHPAYDOWN

-20,573.190 NHHL Local 100.000000 0.00 0.00 0.00 -20,573.191.000000

Base 100.000000 0.00 0.00 0.00 -20,573.19
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 May 2011 05 May 2011 USD/OTH1 PAYDOWN

79,104.840 NHHL Local 100.000000 0.00 0.00 0.00 79,104.841.000000

Base 100.000000 0.00 0.00 0.00 79,104.84

30 Jun 2011 OPEN USD/OTH1 PAYDOWN

2,842.330 NHHL Local 100.000000 0.00 0.00 0.00 2,842.331.000000

Base 100.000000 0.00 0.00 0.00 2,842.33

987UBBII7 Total

0.00 0.000.0081,947.170 Local 81,947.17

Base 0.00 0.00 0.00 81,947.17

1%   29 Sep 2015987UBCII5 20 Jun 2011 20 Jun 2011 USD/OTHRESTRUCTURE NON CASHPINAFORE

721,466.950 NHHM Local 99.923076 0.00 0.00 0.00 720,911.971.000000

Base 99.923076 0.00 0.00 0.00 720,911.97

1%   28 Oct 2016987UBDII3 13 Jun 2011 USD/OTHJP MORGANCHASE BANKSINCLAIR TELEVISION GROUP INC

622,708.330 NHHM Local 100.249999 0.00 0.00 0.00 624,265.101.000000

Base 100.249999 0.00 0.00 0.00 624,265.10

13 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-622,708.330 NHHM Local 100.249999 0.00 0.00 0.00 -624,265.101.000000

Base 100.249999 0.00 0.00 0.00 -624,265.10

13 Jun 2011 27 Jun 2011 USD/OTH3 JP MORGANCHASE BANK

622,708.330 NHHM Local 100.249999 0.00 0.00 0.00 624,265.101.000000

Base 100.249999 0.00 0.00 0.00 624,265.10

987UBDII3 Total

0.00 0.000.00622,708.330 Local 624,265.10

Base 0.00 0.00 0.00 624,265.10



Prepared by State StreetPage 1699

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   23 Mar 2018987WTDII0 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHFIRST DATA CORP

806,587.130 NHHM Local 100.000000 0.00 0.00 0.00 806,587.131.000000

Base 100.000000 0.00 0.00 0.00 806,587.13

1%   14 Apr 2017987YDYII7 17 Jun 2011 17 Jun 2011 USD/OTHRESTRUCTURE NON CASHDELTA AIR LINES INC

1,500,000.000 NHHM Local 98.875000 0.00 0.00 0.00 1,483,125.001.000000

Base 98.875000 0.00 0.00 0.00 1,483,125.00

1%   12 Jan 2017987YDZII4 30 Jun 2011 OPEN USD/OTH5 PAYDOWNSURGERY PARTNERS

1,828.010 NHHL Local 100.000000 0.00 0.00 0.00 1,828.011.000000

Base 100.000000 0.00 0.00 0.00 1,828.01

1%   29 Nov 2016987YMKII7 31 Mar 2011 01 Apr 2011 USD/OTH1 PAYDOWNEXCELITAS TECHNOLOGIES CORP

5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 5,259.961.000000

Base 100.000000 0.00 0.00 0.00 5,259.96

31 Mar 2011 USD/OTHPAYDOWN

5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 5,259.961.000000

Base 100.000000 0.00 0.00 0.00 5,259.96

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 -5,259.961.000000

Base 100.000000 0.00 0.00 0.00 -5,259.96

30 Jun 2011 OPEN USD/OTH6 PAYDOWN

5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 5,259.961.000000

Base 100.000000 0.00 0.00 0.00 5,259.96

987YMKII7 Total

0.00 0.000.0010,519.920 Local 10,519.92

Base 0.00 0.00 0.00 10,519.92
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   08 Jan 2014987YMNII1 26 Apr 2011 26 Apr 2011 USD/OTHPAYDOWNMERISANT CO

32,019.070 NHHM Local 100.000000 0.00 0.00 0.00 32,019.071.000000

Base 100.000000 0.00 0.00 0.00 32,019.07

20 May 2011 20 May 2011 USD/OTHPAYDOWN

32,019.010 NHHM Local 100.000000 0.00 0.00 0.00 32,019.011.000000

Base 100.000000 0.00 0.00 0.00 32,019.01

21 Jun 2011 21 Jun 2011 USD/OTHPAYDOWN

43,004.760 NHHM Local 100.000000 0.00 0.00 0.00 43,004.761.000000

Base 100.000000 0.00 0.00 0.00 43,004.76

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

3,498.660 NHHM Local 100.000000 0.00 0.00 0.00 3,498.661.000000

Base 100.000000 0.00 0.00 0.00 3,498.66

987YMNII1 Total

0.00 0.000.00110,541.500 Local 110,541.50

Base 0.00 0.00 0.00 110,541.50

0.01%   06 Oct 2017987YMPII6 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNHARRON COMM CORP

2,726.510 NHHL Local 100.000000 0.00 0.00 0.00 2,726.511.000000

Base 100.000000 0.00 0.00 0.00 2,726.51

30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWN

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

987YMPII6 Total

0.00 0.000.006,476.510 Local 6,476.51

Base 0.00 0.00 0.00 6,476.51
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

200%   10 Oct 2017987YMRII2 19 Apr 2011 USD/OTHPAYDOWNTEXAS COMP HLDS.

35,750.040 NHHM Local 100.000000 0.00 0.00 0.00 35,750.041.000000

Base 100.000000 0.00 0.00 0.00 35,750.04

19 Apr 2011 CANCEL USD/OTHPAYDOWN

-35,750.040 NHHM Local 100.000000 0.00 0.00 0.00 -35,750.041.000000

Base 100.000000 0.00 0.00 0.00 -35,750.04

19 Apr 2011 USD/OTHPAYDOWN

56,743.640 NHHL Local 100.000000 0.00 0.00 0.00 56,743.641.000000

Base 100.000000 0.00 0.00 0.00 56,743.64

19 Apr 2011 CANCEL USD/OTHPAYDOWN

-56,743.640 NHHL Local 100.000000 0.00 0.00 0.00 -56,743.641.000000

Base 100.000000 0.00 0.00 0.00 -56,743.64

19 Apr 2011 USD/OTHPAYDOWN

56,743.640 NHHL Local 100.000000 0.00 0.00 0.00 56,743.641.000000

Base 100.000000 0.00 0.00 0.00 56,743.64

19 Apr 2011 CANCEL USD/OTHPAYDOWN

-56,743.640 NHHL Local 100.000000 0.00 0.00 0.00 -56,743.641.000000

Base 100.000000 0.00 0.00 0.00 -56,743.64

987YMRII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

200%   14 Nov 2014C1467EAB6 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNCCS INC

3,793.270 NHHM Local 100.000000 0.00 0.00 0.00 3,793.271.000000

Base 100.000000 0.00 0.00 0.00 3,793.27
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Base Currency: USD - US DOLLAR

1%   02 Aug 2017L8882WAD4 30 Jun 2011 30 Jun 2011 USD/OTHPAYDOWNSTYRON S.A.R.L.

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

US DOLLAR  Total

4,444,305.03Local789,372,888.880

103,300,388.790 4,444,305.03Base

0.00

0.00

0.00

0.00

716,758,208.19

716,758,208.19

FIXED INCOME  Total

789,372,888.880
103,300,388.790 Base 4,444,305.03 0.00 0.00 716,758,208.19

SHORT TERM MATURITIES
US DOLLAR

0.01%   01 Apr 2011536991003 01 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,660,007.330 NHHL Local 100.000000 0.74 0.00 0.00 2,660,007.331.000000

Base 100.000000 0.74 0.00 0.00 2,660,007.33

01 Apr 2011 CANCEL USD/BOSMATURITY

-2,660,007.330 NHHL Local 100.000000 -0.74 0.00 0.00 -2,660,007.331.000000

Base 100.000000 -0.74 0.00 0.00 -2,660,007.33

01 Apr 2011 USD/BOSMATURITY

463,678.770 NHHM Local 100.000000 0.13 0.00 0.00 463,678.771.000000

Base 100.000000 0.13 0.00 0.00 463,678.77

01 Apr 2011 CANCEL USD/BOSMATURITY

-463,678.770 NHHM Local 100.000000 -0.13 0.00 0.00 -463,678.771.000000

Base 100.000000 -0.13 0.00 0.00 -463,678.77
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0.01%   04 Apr 2011536991003 04 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,086,001.910 NHHL Local 100.000000 0.91 0.00 0.00 1,086,001.911.000000

Base 100.000000 0.91 0.00 0.00 1,086,001.91

04 Apr 2011 CANCEL USD/BOSMATURITY

-1,086,001.910 NHHL Local 100.000000 -0.91 0.00 0.00 -1,086,001.911.000000

Base 100.000000 -0.91 0.00 0.00 -1,086,001.91

04 Apr 2011 USD/BOSMATURITY

508,037.700 NHHM Local 100.000000 0.42 0.00 0.00 508,037.701.000000

Base 100.000000 0.42 0.00 0.00 508,037.70

04 Apr 2011 CANCEL USD/BOSMATURITY

-508,037.700 NHHM Local 100.000000 -0.42 0.00 0.00 -508,037.701.000000

Base 100.000000 -0.42 0.00 0.00 -508,037.70

0.01%   05 Apr 2011536991003 05 Apr 2011 05 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

563,001.250 NHHL Local 100.000000 0.16 0.00 0.00 563,001.251.000000

Base 100.000000 0.16 0.00 0.00 563,001.25

05 Apr 2011 USD/BOSMATURITY

60,905.830 NHHM Local 100.000000 0.02 0.00 0.00 60,905.831.000000

Base 100.000000 0.02 0.00 0.00 60,905.83

05 Apr 2011 CANCEL USD/BOSMATURITY

-60,905.830 NHHM Local 100.000000 -0.02 0.00 0.00 -60,905.831.000000

Base 100.000000 -0.02 0.00 0.00 -60,905.83

0.01%   06 Apr 2011536991003 06 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

69,924.350 NHHL Local 100.000000 0.02 0.00 0.00 69,924.351.000000

Base 100.000000 0.02 0.00 0.00 69,924.35

06 Apr 2011 CANCEL USD/BOSMATURITY

-69,924.350 NHHL Local 100.000000 -0.02 0.00 0.00 -69,924.351.000000

Base 100.000000 -0.02 0.00 0.00 -69,924.35
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Base Currency: USD - US DOLLAR

06 Apr 2011 USD/BOSMATURITY

157,252.180 NHHM Local 100.000000 0.04 0.00 0.00 157,252.181.000000

Base 100.000000 0.04 0.00 0.00 157,252.18

06 Apr 2011 CANCEL USD/BOSMATURITY

-157,252.180 NHHM Local 100.000000 -0.04 0.00 0.00 -157,252.181.000000

Base 100.000000 -0.04 0.00 0.00 -157,252.18

0.01%   07 Apr 2011536991003 07 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

89,136.550 NHHL Local 100.000000 0.02 0.00 0.00 89,136.551.000000

Base 100.000000 0.02 0.00 0.00 89,136.55

07 Apr 2011 CANCEL USD/BOSMATURITY

-89,136.550 NHHL Local 100.000000 -0.02 0.00 0.00 -89,136.551.000000

Base 100.000000 -0.02 0.00 0.00 -89,136.55

07 Apr 2011 USD/BOSMATURITY

1,448,046.340 NHHM Local 100.000000 0.40 0.00 0.00 1,448,046.341.000000

Base 100.000000 0.40 0.00 0.00 1,448,046.34

07 Apr 2011 CANCEL USD/BOSMATURITY

-1,448,046.340 NHHM Local 100.000000 -0.40 0.00 0.00 -1,448,046.341.000000

Base 100.000000 -0.40 0.00 0.00 -1,448,046.34

0.01%   08 Apr 2011536991003 08 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,486,239.000 NHHL Local 100.000000 0.41 0.00 0.00 1,486,239.001.000000

Base 100.000000 0.41 0.00 0.00 1,486,239.00

08 Apr 2011 CANCEL USD/BOSMATURITY

-1,486,239.000 NHHL Local 100.000000 -0.41 0.00 0.00 -1,486,239.001.000000

Base 100.000000 -0.41 0.00 0.00 -1,486,239.00

08 Apr 2011 USD/BOSMATURITY

447,102.230 NHHM Local 100.000000 0.12 0.00 0.00 447,102.231.000000

Base 100.000000 0.12 0.00 0.00 447,102.23
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08 Apr 2011 CANCEL USD/BOSMATURITY

-447,102.230 NHHM Local 100.000000 -0.12 0.00 0.00 -447,102.231.000000

Base 100.000000 -0.12 0.00 0.00 -447,102.23

0.01%   11 Apr 2011536991003 11 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

701,749.060 NHHL Local 100.000000 0.58 0.00 0.00 701,749.061.000000

Base 100.000000 0.58 0.00 0.00 701,749.06

11 Apr 2011 CANCEL USD/BOSMATURITY

-701,749.060 NHHL Local 100.000000 -0.58 0.00 0.00 -701,749.061.000000

Base 100.000000 -0.58 0.00 0.00 -701,749.06

11 Apr 2011 USD/BOSMATURITY

1,472,897.320 NHHM Local 100.000000 1.23 0.00 0.00 1,472,897.321.000000

Base 100.000000 1.23 0.00 0.00 1,472,897.32

11 Apr 2011 CANCEL USD/BOSMATURITY

-1,472,897.320 NHHM Local 100.000000 -1.23 0.00 0.00 -1,472,897.321.000000

Base 100.000000 -1.23 0.00 0.00 -1,472,897.32

0.01%   12 Apr 2011536991003 12 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,717,169.120 NHHM Local 100.000000 0.48 0.00 0.00 1,717,169.121.000000

Base 100.000000 0.48 0.00 0.00 1,717,169.12

12 Apr 2011 CANCEL USD/BOSMATURITY

-1,717,169.120 NHHM Local 100.000000 -0.48 0.00 0.00 -1,717,169.121.000000

Base 100.000000 -0.48 0.00 0.00 -1,717,169.12

0.01%   01 Apr 2011536991003 01 Apr 2011 01 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,660,007.330 NHHL Local 100.000000 0.00 0.00 0.00 2,660,007.331.000000

Base 100.000000 0.00 0.00 0.00 2,660,007.33

0.01%   04 Apr 2011536991003 04 Apr 2011 04 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,086,001.910 NHHL Local 100.000000 0.91 0.00 0.00 1,086,001.911.000000

Base 100.000000 0.91 0.00 0.00 1,086,001.91
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Base Currency: USD - US DOLLAR

0.01%   06 Apr 2011536991003 06 Apr 2011 06 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

69,924.350 NHHL Local 100.000000 0.02 0.00 0.00 69,924.351.000000

Base 100.000000 0.02 0.00 0.00 69,924.35

0.01%   07 Apr 2011536991003 07 Apr 2011 07 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

89,136.550 NHHL Local 100.000000 0.02 0.00 0.00 89,136.551.000000

Base 100.000000 0.02 0.00 0.00 89,136.55

0.01%   08 Apr 2011536991003 08 Apr 2011 08 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,486,239.000 NHHL Local 100.000000 0.41 0.00 0.00 1,486,239.001.000000

Base 100.000000 0.41 0.00 0.00 1,486,239.00

0.01%   11 Apr 2011536991003 11 Apr 2011 11 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

701,749.060 NHHL Local 100.000000 0.58 0.00 0.00 701,749.061.000000

Base 100.000000 0.58 0.00 0.00 701,749.06

0.01%   12 Apr 2011536991003 12 Apr 2011 12 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,717,169.120 NHHM Local 100.000000 0.48 0.00 0.00 1,717,169.121.000000

Base 100.000000 0.48 0.00 0.00 1,717,169.12

0.01%   11 Apr 2011536991003 11 Apr 2011 11 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,472,897.320 NHHM Local 100.000000 1.23 0.00 0.00 1,472,897.321.000000

Base 100.000000 1.23 0.00 0.00 1,472,897.32

0.01%   08 Apr 2011536991003 08 Apr 2011 08 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

447,102.230 NHHM Local 100.000000 0.12 0.00 0.00 447,102.231.000000

Base 100.000000 0.12 0.00 0.00 447,102.23

0.01%   07 Apr 2011536991003 07 Apr 2011 07 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,448,046.340 NHHM Local 100.000000 0.40 0.00 0.00 1,448,046.341.000000

Base 100.000000 0.40 0.00 0.00 1,448,046.34

0.01%   06 Apr 2011536991003 06 Apr 2011 06 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

157,252.180 NHHM Local 100.000000 0.04 0.00 0.00 157,252.181.000000

Base 100.000000 0.04 0.00 0.00 157,252.18
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0.01%   05 Apr 2011536991003 05 Apr 2011 05 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

60,905.830 NHHM Local 100.000000 0.02 0.00 0.00 60,905.831.000000

Base 100.000000 0.02 0.00 0.00 60,905.83

0.01%   04 Apr 2011536991003 04 Apr 2011 04 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

508,037.700 NHHM Local 100.000000 0.42 0.00 0.00 508,037.701.000000

Base 100.000000 0.42 0.00 0.00 508,037.70

0.01%   01 Apr 2011536991003 01 Apr 2011 01 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

463,678.770 NHHM Local 100.000000 0.00 0.00 0.00 463,678.771.000000

Base 100.000000 0.00 0.00 0.00 463,678.77

0.01%   13 Apr 2011536991003 13 Apr 2011 13 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

920,523.100 NHHL Local 100.000000 0.26 0.00 0.00 920,523.101.000000

Base 100.000000 0.26 0.00 0.00 920,523.10

13 Apr 2011 13 Apr 2011 USD/BOSMATURITY

1,554,077.060 NHHM Local 100.000000 0.43 0.00 0.00 1,554,077.061.000000

Base 100.000000 0.43 0.00 0.00 1,554,077.06

0.01%   14 Apr 2011536991003 14 Apr 2011 14 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

64,670.610 NHHL Local 100.000000 0.02 0.00 0.00 64,670.611.000000

Base 100.000000 0.02 0.00 0.00 64,670.61

14 Apr 2011 14 Apr 2011 USD/BOSMATURITY

58,483.670 NHHM Local 100.000000 0.02 0.00 0.00 58,483.671.000000

Base 100.000000 0.02 0.00 0.00 58,483.67

0.01%   15 Apr 2011536991003 15 Apr 2011 15 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

22,031.620 NHHL Local 100.000000 0.01 0.00 0.00 22,031.621.000000

Base 100.000000 0.01 0.00 0.00 22,031.62

15 Apr 2011 15 Apr 2011 USD/BOSMATURITY

660,237.460 NHHM Local 100.000000 0.18 0.00 0.00 660,237.461.000000

Base 100.000000 0.18 0.00 0.00 660,237.46
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0.01%   18 Apr 2011536991003 18 Apr 2011 18 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

103,268.480 NHHL Local 100.000000 0.09 0.00 0.00 103,268.481.000000

Base 100.000000 0.09 0.00 0.00 103,268.48

18 Apr 2011 18 Apr 2011 USD/BOSMATURITY

43,444.160 NHHM Local 100.000000 0.04 0.00 0.00 43,444.161.000000

Base 100.000000 0.04 0.00 0.00 43,444.16

0.01%   19 Apr 2011536991003 19 Apr 2011 19 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

899,285.850 NHHL Local 100.000000 0.25 0.00 0.00 899,285.851.000000

Base 100.000000 0.25 0.00 0.00 899,285.85

19 Apr 2011 19 Apr 2011 USD/BOSMATURITY

10,136.230 NHHM Local 100.000000 0.00 0.00 0.00 10,136.231.000000

Base 100.000000 0.00 0.00 0.00 10,136.23

0.01%   20 Apr 2011536991003 20 Apr 2011 20 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

62,891.940 NHHL Local 100.000000 0.02 0.00 0.00 62,891.941.000000

Base 100.000000 0.02 0.00 0.00 62,891.94

20 Apr 2011 20 Apr 2011 USD/BOSMATURITY

5,967.800 NHHM Local 100.000000 0.00 0.00 0.00 5,967.801.000000

Base 100.000000 0.00 0.00 0.00 5,967.80

0.01%   21 Apr 2011536991003 21 Apr 2011 21 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

355,642.920 NHHL Local 100.000000 0.10 0.00 0.00 355,642.921.000000

Base 100.000000 0.10 0.00 0.00 355,642.92

21 Apr 2011 21 Apr 2011 USD/BOSMATURITY

13,541.860 NHHM Local 100.000000 0.00 0.00 0.00 13,541.861.000000

Base 100.000000 0.00 0.00 0.00 13,541.86

0.01%   25 Apr 2011536991003 25 Apr 2011 25 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

987,506.040 NHHL Local 100.000000 0.82 0.00 0.00 987,506.041.000000

Base 100.000000 0.82 0.00 0.00 987,506.04



Prepared by State StreetPage 1709

Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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25 Apr 2011 25 Apr 2011 USD/BOSMATURITY

2,225,067.070 NHHM Local 100.000000 1.85 0.00 0.00 2,225,067.071.000000

Base 100.000000 1.85 0.00 0.00 2,225,067.07

0.01%   22 Apr 2011536991003 22 Apr 2011 22 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

987,505.770 NHHL Local 100.000000 0.27 0.00 0.00 987,505.771.000000

Base 100.000000 0.27 0.00 0.00 987,505.77

22 Apr 2011 22 Apr 2011 USD/BOSMATURITY

2,225,066.450 NHHM Local 100.000000 0.62 0.00 0.00 2,225,066.451.000000

Base 100.000000 0.62 0.00 0.00 2,225,066.45

0.01%   26 Apr 2011536991003 26 Apr 2011 26 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

707,975.850 NHHL Local 100.000000 0.20 0.00 0.00 707,975.851.000000

Base 100.000000 0.20 0.00 0.00 707,975.85

26 Apr 2011 26 Apr 2011 USD/BOSMATURITY

1,149,716.270 NHHM Local 100.000000 0.32 0.00 0.00 1,149,716.271.000000

Base 100.000000 0.32 0.00 0.00 1,149,716.27

0.01%   27 Apr 2011536991003 27 Apr 2011 27 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

370,390.910 NHHL Local 100.000000 0.10 0.00 0.00 370,390.911.000000

Base 100.000000 0.10 0.00 0.00 370,390.91

27 Apr 2011 27 Apr 2011 USD/BOSMATURITY

76,215.050 NHHM Local 100.000000 0.02 0.00 0.00 76,215.051.000000

Base 100.000000 0.02 0.00 0.00 76,215.05

0.01%   28 Apr 2011536991003 28 Apr 2011 28 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

172,571.140 NHHL Local 100.000000 0.05 0.00 0.00 172,571.141.000000

Base 100.000000 0.05 0.00 0.00 172,571.14

28 Apr 2011 28 Apr 2011 USD/BOSMATURITY

1,942,579.570 NHHM Local 100.000000 0.54 0.00 0.00 1,942,579.571.000000

Base 100.000000 0.54 0.00 0.00 1,942,579.57
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0.01%   29 Apr 2011536991003 29 Apr 2011 29 Apr 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

99,516.080 NHHL Local 100.000000 0.03 0.00 0.00 99,516.081.000000

Base 100.000000 0.03 0.00 0.00 99,516.08

29 Apr 2011 29 Apr 2011 USD/BOSMATURITY

234,014.790 NHHM Local 100.000000 0.07 0.00 0.00 234,014.791.000000

Base 100.000000 0.07 0.00 0.00 234,014.79

0.01%   02 May 2011536991003 02 May 2011 02 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,310,423.760 NHHL Local 100.000000 1.09 0.00 0.00 1,310,423.761.000000

Base 100.000000 1.09 0.00 0.00 1,310,423.76

02 May 2011 02 May 2011 USD/BOSMATURITY

767,049.030 NHHM Local 100.000000 0.64 0.00 0.00 767,049.031.000000

Base 100.000000 0.64 0.00 0.00 767,049.03

0.01%   03 May 2011536991003 03 May 2011 03 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

66,829.520 NHHL Local 100.000000 0.02 0.00 0.00 66,829.521.000000

Base 100.000000 0.02 0.00 0.00 66,829.52

03 May 2011 03 May 2011 USD/BOSMATURITY

23,328.900 NHHM Local 100.000000 0.01 0.00 0.00 23,328.901.000000

Base 100.000000 0.01 0.00 0.00 23,328.90

0.01%   04 May 2011536991003 04 May 2011 04 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,297,079.380 NHHL Local 100.000000 0.64 0.00 0.00 2,297,079.381.000000

Base 100.000000 0.64 0.00 0.00 2,297,079.38

04 May 2011 04 May 2011 USD/BOSMATURITY

1,754,284.630 NHHM Local 100.000000 0.49 0.00 0.00 1,754,284.631.000000

Base 100.000000 0.49 0.00 0.00 1,754,284.63

0.01%   05 May 2011536991003 05 May 2011 05 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

29,353.580 NHHL Local 100.000000 0.01 0.00 0.00 29,353.581.000000

Base 100.000000 0.01 0.00 0.00 29,353.58
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05 May 2011 05 May 2011 USD/BOSMATURITY

763,070.690 NHHM Local 100.000000 0.21 0.00 0.00 763,070.691.000000

Base 100.000000 0.21 0.00 0.00 763,070.69

0.01%   06 May 2011536991003 06 May 2011 06 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

825,292.110 NHHL Local 100.000000 0.23 0.00 0.00 825,292.111.000000

Base 100.000000 0.23 0.00 0.00 825,292.11

0.01%   09 May 2011536991003 09 May 2011 09 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

65,787.620 NHHL Local 100.000000 0.05 0.00 0.00 65,787.621.000000

Base 100.000000 0.05 0.00 0.00 65,787.62

09 May 2011 09 May 2011 USD/BOSMATURITY

1,787,197.170 NHHM Local 100.000000 1.49 0.00 0.00 1,787,197.171.000000

Base 100.000000 1.49 0.00 0.00 1,787,197.17

0.01%   10 May 2011536991003 10 May 2011 10 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

748,947.300 NHHL Local 100.000000 0.21 0.00 0.00 748,947.301.000000

Base 100.000000 0.21 0.00 0.00 748,947.30

10 May 2011 10 May 2011 USD/BOSMATURITY

19,135.090 NHHM Local 100.000000 0.01 0.00 0.00 19,135.091.000000

Base 100.000000 0.01 0.00 0.00 19,135.09

0.01%   11 May 2011536991003 11 May 2011 11 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

326,153.240 NHHL Local 100.000000 0.09 0.00 0.00 326,153.241.000000

Base 100.000000 0.09 0.00 0.00 326,153.24

11 May 2011 11 May 2011 USD/BOSMATURITY

749,206.260 NHHM Local 100.000000 0.21 0.00 0.00 749,206.261.000000

Base 100.000000 0.21 0.00 0.00 749,206.26

0.01%   12 May 2011536991003 12 May 2011 12 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

336,923.340 NHHL Local 100.000000 0.09 0.00 0.00 336,923.341.000000

Base 100.000000 0.09 0.00 0.00 336,923.34
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12 May 2011 12 May 2011 USD/BOSMATURITY

1,768,986.320 NHHM Local 100.000000 0.49 0.00 0.00 1,768,986.321.000000

Base 100.000000 0.49 0.00 0.00 1,768,986.32

0.01%   13 May 2011536991003 13 May 2011 13 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

43,879.440 NHHL Local 100.000000 0.01 0.00 0.00 43,879.441.000000

Base 100.000000 0.01 0.00 0.00 43,879.44

13 May 2011 13 May 2011 USD/BOSMATURITY

181,052.930 NHHM Local 100.000000 0.05 0.00 0.00 181,052.931.000000

Base 100.000000 0.05 0.00 0.00 181,052.93

0.01%   16 May 2011536991003 16 May 2011 16 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

625,497.550 NHHL Local 100.000000 0.52 0.00 0.00 625,497.551.000000

Base 100.000000 0.52 0.00 0.00 625,497.55

16 May 2011 16 May 2011 USD/BOSMATURITY

217,925.520 NHHM Local 100.000000 0.18 0.00 0.00 217,925.521.000000

Base 100.000000 0.18 0.00 0.00 217,925.52

0.01%   17 May 2011536991003 17 May 2011 17 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,191,068.840 NHHL Local 100.000000 0.33 0.00 0.00 1,191,068.841.000000

Base 100.000000 0.33 0.00 0.00 1,191,068.84

17 May 2011 17 May 2011 USD/BOSMATURITY

2,674,843.760 NHHM Local 100.000000 0.74 0.00 0.00 2,674,843.761.000000

Base 100.000000 0.74 0.00 0.00 2,674,843.76

0.01%   18 May 2011536991003 18 May 2011 18 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,770,852.300 NHHM Local 100.000000 0.77 0.00 0.00 2,770,852.301.000000

Base 100.000000 0.77 0.00 0.00 2,770,852.30

18 May 2011 18 May 2011 USD/BOSMATURITY

750,379.960 NHHL Local 100.000000 0.21 0.00 0.00 750,379.961.000000

Base 100.000000 0.21 0.00 0.00 750,379.96
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0.01%   19 May 2011536991003 19 May 2011 19 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,200,165.900 NHHL Local 100.000000 0.33 0.00 0.00 1,200,165.901.000000

Base 100.000000 0.33 0.00 0.00 1,200,165.90

19 May 2011 19 May 2011 USD/BOSMATURITY

2,776,417.020 NHHM Local 100.000000 0.77 0.00 0.00 2,776,417.021.000000

Base 100.000000 0.77 0.00 0.00 2,776,417.02

0.01%   20 May 2011536991003 20 May 2011 20 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

676,622.290 NHHL Local 100.000000 0.19 0.00 0.00 676,622.291.000000

Base 100.000000 0.19 0.00 0.00 676,622.29

20 May 2011 20 May 2011 USD/BOSMATURITY

2,839,468.910 NHHM Local 100.000000 0.79 0.00 0.00 2,839,468.911.000000

Base 100.000000 0.79 0.00 0.00 2,839,468.91

0.01%   23 May 2011536991003 23 May 2011 23 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

444,446.390 NHHL Local 100.000000 0.37 0.00 0.00 444,446.391.000000

Base 100.000000 0.37 0.00 0.00 444,446.39

23 May 2011 23 May 2011 USD/BOSMATURITY

2,633,490.680 NHHM Local 100.000000 2.19 0.00 0.00 2,633,490.681.000000

Base 100.000000 2.19 0.00 0.00 2,633,490.68

0.01%   24 May 2011536991003 24 May 2011 24 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

307,189.410 NHHL Local 100.000000 0.09 0.00 0.00 307,189.411.000000

Base 100.000000 0.09 0.00 0.00 307,189.41

24 May 2011 24 May 2011 USD/BOSMATURITY

687,357.910 NHHM Local 100.000000 0.19 0.00 0.00 687,357.911.000000

Base 100.000000 0.19 0.00 0.00 687,357.91

0.01%   25 May 2011536991003 25 May 2011 25 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,441.790 NHHL Local 100.000000 0.00 0.00 0.00 2,441.791.000000

Base 100.000000 0.00 0.00 0.00 2,441.79
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25 May 2011 25 May 2011 USD/BOSMATURITY

293,772.370 NHHM Local 100.000000 0.08 0.00 0.00 293,772.371.000000

Base 100.000000 0.08 0.00 0.00 293,772.37

0.01%   26 May 2011536991003 26 May 2011 26 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,244,915.150 NHHL Local 100.000000 0.35 0.00 0.00 1,244,915.151.000000

Base 100.000000 0.35 0.00 0.00 1,244,915.15

26 May 2011 26 May 2011 USD/BOSMATURITY

2,798.160 NHHM Local 100.000000 0.00 0.00 0.00 2,798.161.000000

Base 100.000000 0.00 0.00 0.00 2,798.16

0.01%   27 May 2011536991003 27 May 2011 27 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

60,144.960 NHHL Local 100.000000 0.02 0.00 0.00 60,144.961.000000

Base 100.000000 0.02 0.00 0.00 60,144.96

27 May 2011 27 May 2011 USD/BOSMATURITY

779,334.190 NHHM Local 100.000000 0.22 0.00 0.00 779,334.191.000000

Base 100.000000 0.22 0.00 0.00 779,334.19

0.01%   31 May 2011536991003 31 May 2011 31 May 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,255,089.290 NHHL Local 100.000000 1.39 0.00 0.00 1,255,089.291.000000

Base 100.000000 1.39 0.00 0.00 1,255,089.29

31 May 2011 31 May 2011 USD/BOSMATURITY

3,133,282.660 NHHM Local 100.000000 3.48 0.00 0.00 3,133,282.661.000000

Base 100.000000 3.48 0.00 0.00 3,133,282.66

0.01%   01 Jun 2011536991003 01 Jun 2011 01 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

87,421.000 NHHL Local 100.000000 0.02 0.00 0.00 87,421.001.000000

Base 100.000000 0.02 0.00 0.00 87,421.00

01 Jun 2011 01 Jun 2011 USD/BOSMATURITY

4,079,090.260 NHHM Local 100.000000 1.13 0.00 0.00 4,079,090.261.000000

Base 100.000000 1.13 0.00 0.00 4,079,090.26
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0.01%   02 Jun 2011536991003 02 Jun 2011 02 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

548,475.750 NHHL Local 100.000000 0.15 0.00 0.00 548,475.751.000000

Base 100.000000 0.15 0.00 0.00 548,475.75

02 Jun 2011 02 Jun 2011 USD/BOSMATURITY

35,314.580 NHHM Local 100.000000 0.01 0.00 0.00 35,314.581.000000

Base 100.000000 0.01 0.00 0.00 35,314.58

0.01%   03 Jun 2011536991003 03 Jun 2011 03 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

623,849.900 NHHL Local 100.000000 0.17 0.00 0.00 623,849.901.000000

Base 100.000000 0.17 0.00 0.00 623,849.90

03 Jun 2011 03 Jun 2011 USD/BOSMATURITY

1,264,478.950 NHHM Local 100.000000 0.35 0.00 0.00 1,264,478.951.000000

Base 100.000000 0.35 0.00 0.00 1,264,478.95

0.01%   06 Jun 2011536991003 06 Jun 2011 06 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

526,219.820 NHHL Local 100.000000 0.44 0.00 0.00 526,219.821.000000

Base 100.000000 0.44 0.00 0.00 526,219.82

06 Jun 2011 06 Jun 2011 USD/BOSMATURITY

776,492.640 NHHM Local 100.000000 0.65 0.00 0.00 776,492.641.000000

Base 100.000000 0.65 0.00 0.00 776,492.64

0.01%   07 Jun 2011536991003 07 Jun 2011 07 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

380,473.750 NHHL Local 100.000000 0.11 0.00 0.00 380,473.751.000000

Base 100.000000 0.11 0.00 0.00 380,473.75

07 Jun 2011 07 Jun 2011 USD/BOSMATURITY

144,981.660 NHHM Local 100.000000 0.04 0.00 0.00 144,981.661.000000

Base 100.000000 0.04 0.00 0.00 144,981.66

0.01%   08 Jun 2011536991003 08 Jun 2011 08 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

180,154.620 NHHL Local 100.000000 0.05 0.00 0.00 180,154.621.000000

Base 100.000000 0.05 0.00 0.00 180,154.62
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08 Jun 2011 08 Jun 2011 USD/BOSMATURITY

810,485.610 NHHM Local 100.000000 0.23 0.00 0.00 810,485.611.000000

Base 100.000000 0.23 0.00 0.00 810,485.61

0.01%   09 Jun 2011536991003 09 Jun 2011 09 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

6,279.130 NHHL Local 100.000000 0.00 0.00 0.00 6,279.131.000000

Base 100.000000 0.00 0.00 0.00 6,279.13

09 Jun 2011 09 Jun 2011 USD/BOSMATURITY

1,551,791.100 NHHM Local 100.000000 0.43 0.00 0.00 1,551,791.101.000000

Base 100.000000 0.43 0.00 0.00 1,551,791.10

0.01%   10 Jun 2011536991003 10 Jun 2011 10 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

550,954.420 NHHL Local 100.000000 0.15 0.00 0.00 550,954.421.000000

Base 100.000000 0.15 0.00 0.00 550,954.42

10 Jun 2011 10 Jun 2011 USD/BOSMATURITY

20,180.310 NHHM Local 100.000000 0.01 0.00 0.00 20,180.311.000000

Base 100.000000 0.01 0.00 0.00 20,180.31

0.01%   13 Jun 2011536991003 13 Jun 2011 13 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

784,584.920 NHHL Local 100.000000 0.65 0.00 0.00 784,584.921.000000

Base 100.000000 0.65 0.00 0.00 784,584.92

13 Jun 2011 13 Jun 2011 USD/BOSMATURITY

2,727,594.500 NHHM Local 100.000000 2.27 0.00 0.00 2,727,594.501.000000

Base 100.000000 2.27 0.00 0.00 2,727,594.50

0.01%   14 Jun 2011536991003 14 Jun 2011 14 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

311,646.900 NHHL Local 100.000000 0.09 0.00 0.00 311,646.901.000000

Base 100.000000 0.09 0.00 0.00 311,646.90

14 Jun 2011 14 Jun 2011 USD/BOSMATURITY

1,835,422.450 NHHM Local 100.000000 0.51 0.00 0.00 1,835,422.451.000000

Base 100.000000 0.51 0.00 0.00 1,835,422.45
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0.01%   15 Jun 2011536991003 15 Jun 2011 15 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

19,153.220 NHHL Local 100.000000 0.01 0.00 0.00 19,153.221.000000

Base 100.000000 0.01 0.00 0.00 19,153.22

15 Jun 2011 15 Jun 2011 USD/BOSMATURITY

2,416,019.380 NHHM Local 100.000000 0.67 0.00 0.00 2,416,019.381.000000

Base 100.000000 0.67 0.00 0.00 2,416,019.38

0.01%   16 Jun 2011536991003 16 Jun 2011 16 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

461,447.460 NHHL Local 100.000000 0.13 0.00 0.00 461,447.461.000000

Base 100.000000 0.13 0.00 0.00 461,447.46

16 Jun 2011 16 Jun 2011 USD/BOSMATURITY

1,509,823.590 NHHM Local 100.000000 0.42 0.00 0.00 1,509,823.591.000000

Base 100.000000 0.42 0.00 0.00 1,509,823.59

0.01%   17 Jun 2011536991003 17 Jun 2011 17 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

396,268.590 NHHL Local 100.000000 0.11 0.00 0.00 396,268.591.000000

Base 100.000000 0.11 0.00 0.00 396,268.59

17 Jun 2011 17 Jun 2011 USD/BOSMATURITY

1,011,597.310 NHHM Local 100.000000 0.28 0.00 0.00 1,011,597.311.000000

Base 100.000000 0.28 0.00 0.00 1,011,597.31

0.01%   20 Jun 2011536991003 20 Jun 2011 20 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,025,281.180 NHHL Local 100.000000 1.69 0.00 0.00 2,025,281.181.000000

Base 100.000000 1.69 0.00 0.00 2,025,281.18

20 Jun 2011 20 Jun 2011 USD/BOSMATURITY

1,060,269.360 NHHM Local 100.000000 0.88 0.00 0.00 1,060,269.361.000000

Base 100.000000 0.88 0.00 0.00 1,060,269.36

0.01%   21 Jun 2011536991003 21 Jun 2011 21 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,356,706.410 NHHL Local 100.000000 0.38 0.00 0.00 1,356,706.411.000000

Base 100.000000 0.38 0.00 0.00 1,356,706.41
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21 Jun 2011 21 Jun 2011 USD/BOSMATURITY

415,909.690 NHHM Local 100.000000 0.12 0.00 0.00 415,909.691.000000

Base 100.000000 0.12 0.00 0.00 415,909.69

0.01%   22 Jun 2011536991003 22 Jun 2011 22 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

4,178.970 NHHL Local 100.000000 0.00 0.00 0.00 4,178.971.000000

Base 100.000000 0.00 0.00 0.00 4,178.97

22 Jun 2011 22 Jun 2011 USD/BOSMATURITY

47,548.070 NHHM Local 100.000000 0.01 0.00 0.00 47,548.071.000000

Base 100.000000 0.01 0.00 0.00 47,548.07

0.01%   23 Jun 2011536991003 23 Jun 2011 23 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,666,462.620 NHHL Local 100.000000 0.74 0.00 0.00 2,666,462.621.000000

Base 100.000000 0.74 0.00 0.00 2,666,462.62

23 Jun 2011 23 Jun 2011 USD/BOSMATURITY

2,504,842.230 NHHM Local 100.000000 0.70 0.00 0.00 2,504,842.231.000000

Base 100.000000 0.70 0.00 0.00 2,504,842.23

0.01%   24 Jun 2011536991003 24 Jun 2011 24 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,635.500 NHHL Local 100.000000 0.00 0.00 0.00 14,635.501.000000

Base 100.000000 0.00 0.00 0.00 14,635.50

24 Jun 2011 24 Jun 2011 USD/BOSMATURITY

1,053.400 NHHM Local 100.000000 0.00 0.00 0.00 1,053.401.000000

Base 100.000000 0.00 0.00 0.00 1,053.40

0.01%   27 Jun 2011536991003 27 Jun 2011 27 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,596,408.400 NHHL Local 100.000000 1.33 0.00 0.00 1,596,408.401.000000

Base 100.000000 1.33 0.00 0.00 1,596,408.40

27 Jun 2011 27 Jun 2011 USD/BOSMATURITY

771,262.800 NHHM Local 100.000000 0.64 0.00 0.00 771,262.801.000000

Base 100.000000 0.64 0.00 0.00 771,262.80
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0.01%   28 Jun 2011536991003 28 Jun 2011 28 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

9,104.330 NHHL Local 100.000000 0.00 0.00 0.00 9,104.331.000000

Base 100.000000 0.00 0.00 0.00 9,104.33

28 Jun 2011 28 Jun 2011 USD/BOSMATURITY

641,135.640 NHHM Local 100.000000 0.18 0.00 0.00 641,135.641.000000

Base 100.000000 0.18 0.00 0.00 641,135.64

0.01%   29 Jun 2011536991003 29 Jun 2011 29 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,134,151.790 NHHL Local 100.000000 0.32 0.00 0.00 1,134,151.791.000000

Base 100.000000 0.32 0.00 0.00 1,134,151.79

29 Jun 2011 29 Jun 2011 USD/BOSMATURITY

11,695.290 NHHM Local 100.000000 0.00 0.00 0.00 11,695.291.000000

Base 100.000000 0.00 0.00 0.00 11,695.29

0.01%   30 Jun 2011536991003 30 Jun 2011 30 Jun 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

5,544.420 NHHL Local 100.000000 0.00 0.00 0.00 5,544.421.000000

Base 100.000000 0.00 0.00 0.00 5,544.42

536991003 Total

0.00 0.0046.44106,641,353.930 Local 106,641,353.93

Base 46.44 0.00 0.00 106,641,353.93

0.01%   07 Apr 2011912795VD0 07 Apr 2011 07 Apr 2011 USD/FEDMATURITYTREASURY BILL

6,320,000.000 NHEM Local 100.000000 1,824.90 0.00 0.00 6,318,175.101.000000

Base 100.000000 1,824.90 0.00 0.00 6,318,175.10

US DOLLAR  Total

1,871.34Local112,961,353.930

1,871.34Base

0.00

0.00

0.00

0.00

112,959,529.03

112,959,529.03
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SHORT TERM MATURITIES  Total

112,961,353.930
Base 1,871.34 0.00 0.00 112,959,529.03

SALES Total
2,180,658,998.150

103,300,388.790 4,446,176.37 309,274.81 54,952.00 2,727,946,164.70Base
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Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SELL TO CLOSE
US DOLLAR

JUN11 XIOM99XW09684 06 Apr 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

76.000 NHEM Local 1,331.500000 171.00 5,059,700.001.000000

Base 1,331.500000 171.00 5,059,700.003,800.00032

07 Apr 2011 CITIGROUPGLOBAL MARKETS INC

92.000 NHEM Local 1,329.000000 207.00 6,113,400.001.000000

Base 1,329.000000 207.00 6,113,400.004,600.00037

08 Apr 2011 CITIGROUPGLOBAL MARKETS INC

11.000 NHEM Local 1,321.000000 24.75 726,550.001.000000

Base 1,321.000000 24.75 726,550.00550.00042

11 Apr 2011 CITIGROUPGLOBAL MARKETS INC

39.000 NHEM Local 1,320.250000 87.75 2,574,487.501.000000

Base 1,320.250000 87.75 2,574,487.501,950.00045

12 Apr 2011 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,311.250000 11.25 327,812.501.000000

Base 1,311.250000 11.25 327,812.50250.00048

19 Apr 2011 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,307.250000 11.25 326,812.501.000000

Base 1,307.250000 11.25 326,812.50250.00061

21 Apr 2011 CITIGROUPGLOBAL MARKETS INC

7.000 NHEM Local 1,332.000000 15.75 466,200.001.000000

Base 1,332.000000 15.75 466,200.00350.00065

26 Apr 2011 CITIGROUPGLOBAL MARKETS INC

36.000 NHEM Local 1,344.500000 81.00 2,420,100.001.000000

Base 1,344.500000 81.00 2,420,100.001,800.00071
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Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

27 Apr 2011 CITIGROUPGLOBAL MARKETS INC

47.000 NHEM Local 1,348.000000 105.75 3,167,800.001.000000

Base 1,348.000000 105.75 3,167,800.002,350.00074

04 May 2011 CITIGROUPGLOBAL MARKETS INC

67.000 NHEM Local 1,346.000000 150.75 4,509,100.001.000000

Base 1,346.000000 150.75 4,509,100.003,350.00089

06 May 2011 CITIGROUPGLOBAL MARKETS INC

2.000 NHEM Local 1,334.500000 4.50 133,450.001.000000

Base 1,334.500000 4.50 133,450.00100.00095

10 May 2011 CITIGROUPGLOBAL MARKETS INC

36.000 NHEM Local 1,354.000000 81.00 2,437,200.001.000000

Base 1,354.000000 81.00 2,437,200.001,800.000101

16 May 2011 CITIGROUPGLOBAL MARKETS INC

67.000 NHEM Local 1,329.500000 150.75 4,453,825.001.000000

Base 1,329.500000 150.75 4,453,825.003,350.000113

19 May 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,340.250000 40.50 1,206,225.001.000000

Base 1,340.250000 40.50 1,206,225.00900.000122

25 May 2011 CITIGROUPGLOBAL MARKETS INC

17.000 NHEM Local 1,319.250000 38.25 1,121,362.501.000000

Base 1,319.250000 38.25 1,121,362.50850.000134

26 May 2011 CITIGROUPGLOBAL MARKETS INC

63.000 NHEM Local 1,325.250000 141.75 4,174,537.501.000000

Base 1,325.250000 141.75 4,174,537.503,150.000137

01 Jun 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,321.250000 27.00 792,750.001.000000

Base 1,321.250000 27.00 792,750.00600.000146
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Sales Report by Report Date
Composite

to July 25, 2011View Date:June 30, 2011April 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

06 Jun 2011 CITIGROUPGLOBAL MARKETS INC

64.000 NHEM Local 1,287.750000 144.00 4,120,800.001.000000

Base 1,287.750000 144.00 4,120,800.003,200.000155

07 Jun 2011 CITIGROUPGLOBAL MARKETS INC

21.000 NHEM Local 1,293.000000 47.25 1,357,650.001.000000

Base 1,293.000000 47.25 1,357,650.001,050.000158

08 Jun 2011 CITIGROUPGLOBAL MARKETS INC

25.000 NHEM Local 1,278.500000 56.25 1,598,125.001.000000

Base 1,278.500000 56.25 1,598,125.001,250.000161

09 Jun 2011 CITIGROUPGLOBAL MARKETS INC

1,251.000 NHEM Local 1,277.000000 2,814.75 79,876,350.001.000000

Base 1,277.000000 2,814.75 79,876,350.0062,550.000168

99XW09684 Total

4,412.251,961.000 Local 126,964,237.50

Base 4,412.25 126,964,237.5098,050.000

SEP11 XIOM99XZ28307 09 Jun 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

59.000 NHEM Local 1,287.000000 132.75 3,796,650.001.000000

Base 1,287.000000 132.75 3,796,650.002,950.000167

10 Jun 2011 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,267.000000 11.25 316,750.001.000000

Base 1,267.000000 11.25 316,750.00250.000171

14 Jun 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,285.000000 22.50 642,500.001.000000

Base 1,285.000000 22.50 642,500.00500.000177
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Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

15 Jun 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,259.500000 31.50 881,650.001.000000

Base 1,259.500000 31.50 881,650.00700.000180

16 Jun 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,254.500000 22.50 627,250.001.000000

Base 1,254.500000 22.50 627,250.00500.000183

22 Jun 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,287.500000 22.50 643,750.001.000000

Base 1,287.500000 22.50 643,750.00500.000195

27 Jun 2011 CITIGROUPGLOBAL MARKETS INC

34.000 NHEM Local 1,276.000000 76.50 2,169,200.001.000000

Base 1,276.000000 76.50 2,169,200.001,700.000204

28 Jun 2011 CITIGROUPGLOBAL MARKETS INC

30.000 NHEM Local 1,288.750000 67.50 1,933,125.001.000000

Base 1,288.750000 67.50 1,933,125.001,500.000207

99XZ28307 Total

387.00172.000 Local 11,010,875.00

Base 387.00 11,010,875.008,600.000

US DOLLAR  Total

Local2,133.000

Base

4,799.25

4,799.25

137,975,112.50

137,975,112.50106,650.000

FUTURE SELL TO CLOSE  Total

2,133.000
106,650.000 Base 4,799.25 137,975,112.50
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Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SALES Total
2,133.000

4,799.25 137,975,112.50106,650.000 Base
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Purchase Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

2,231,380.000 Local

43TRADES:

0.00Base

4CANCELS:

6,650.35
6,261.65 0.00

0.00
7,479,983.25
7,771,208.77

0.00

AUSTRALIAN DOLLAR  Total
2,231,380.000

43TRADES:
4CANCELS:

Base

Local

0.00 6,650.35

6,261.65

0.00

0.00

7,771,208.77

7,479,983.250.00

BRAZILIAN REAL
EQUITY

154,207.000 Local

30TRADES:

0.00Base

3CANCELS:

2,334.92
3,771.28 653.87

406.09
3,525,554.10
2,136,603.33

0.00

BRAZILIAN REAL  Total
154,207.000

30TRADES:
3CANCELS:

Base

Local

0.00 2,334.92

3,771.28

406.09

653.87

2,136,603.33

3,525,554.100.00

CANADIAN DOLLAR
EQUITY

1,493,562.000 Local

55TRADES:

0.00Base

2CANCELS:

20,339.49
19,554.89 0.00

0.00
16,462,540.56
17,151,213.78

0.00
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Purchase Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
1,493,562.000

55TRADES:
2CANCELS:

Base

Local

0.00 20,339.49

19,554.89

0.00

0.00

17,151,213.78

16,462,540.560.00

DANISH KRONE
EQUITY

14,396.000 Local

2TRADES:

0.00Base

0CANCELS:

50.57
266.46 0.00

0.00
1,532,143.15

290,264.56
0.00

DANISH KRONE  Total
14,396.000

2TRADES:
0CANCELS:

Base

Local

0.00 50.57

266.46

0.00

0.00

290,264.56

1,532,143.150.00

EGYPTIAN POUND
EQUITY

43,000.000 Local

2TRADES:

0.00Base

0CANCELS:

206.58
1,232.26 77.82

13.05
309,375.48
51,862.95

0.00

EGYPTIAN POUND  Total
43,000.000

2TRADES:
0CANCELS:

Base

Local

0.00 206.58

1,232.26

13.05

77.82

51,862.95

309,375.480.00

EURO CURRENCY

AUSTRIA
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Purchase Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
27,700.000 Local

2TRADES:

0.00Base

0CANCELS:

811.61
559.72 0.00

0.00
350,388.58
508,073.00

0.00

AUSTRIA Total
27,700.000

2TRADES:

0CANCELS:

Local
Base 508,073.00

350,388.58
0.00
0.00

811.61
559.72

0.00
0.00

BELGIUM
EQUITY

10,700.000 Local

7TRADES:

0.00Base

1CANCELS:

772.47
537.75 0.00

0.00
336,627.46
483,559.61

0.00

BELGIUM Total
10,700.000

7TRADES:

1CANCELS:

Local
Base 483,559.61

336,627.46
0.00
0.00

772.47
537.75

0.00
0.00

FINLAND
EQUITY

51,200.000 Local

5TRADES:

0.00Base

0CANCELS:

1,333.55
940.17 0.00

0.00
588,547.61
834,799.76

0.00
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Purchase Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

FINLAND Total
51,200.000

5TRADES:

0CANCELS:

Local
Base 834,799.76

588,547.61
0.00
0.00

1,333.55
940.17

0.00
0.00

FRANCE
EQUITY

175,149.000 Local

61TRADES:

0.00Base

13CANCELS:

21,394.41
14,790.44 0.00

0.00
9,649,158.02

13,929,866.43
0.00

FRANCE Total
175,149.000

61TRADES:

13CANCELS:

Local
Base 13,929,866.43

9,649,158.02
0.00
0.00

21,394.41
14,790.44

0.00
0.00

GERMANY
EQUITY

380,714.000 Local

64TRADES:

0.00Base

0CANCELS:

7,678.58
5,350.46 0.00

0.00
6,747,007.78
9,667,372.22

0.00

GERMANY Total
380,714.000

64TRADES:

0CANCELS:

Local
Base 9,667,372.22

6,747,007.78
0.00
0.00

7,678.58
5,350.46

0.00
0.00

GREECE
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Purchase Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
59,706.000 Local

7TRADES:

0.00Base

0CANCELS:

792.84
557.89 99.57

141.57
391,098.49
555,566.81

0.00

GREECE Total
59,706.000

7TRADES:

0CANCELS:

Local
Base 555,566.81

391,098.49
141.57

99.57
792.84
557.89

0.00
0.00

IRELAND
EQUITY

267,081.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,997.04
17,495.89

0.00

IRELAND Total
267,081.000

4TRADES:

0CANCELS:

Local
Base 17,495.89

11,997.04
0.00
0.00

0.00
0.00

0.00
0.00

ITALY
EQUITY

3,531,146.000 Local

23TRADES:

0.00Base

3CANCELS:

1,432.83
998.73 0.00

0.00
1,869,994.13
2,684,085.95

0.00
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

ITALY Total
3,531,146.000

23TRADES:

3CANCELS:

Local
Base 2,684,085.95

1,869,994.13
0.00
0.00

1,432.83
998.73

0.00
0.00

NETHERLANDS
EQUITY

75,706.000 Local

19TRADES:

0.00Base

1CANCELS:

1,496.56
1,035.98 0.00

0.00
1,467,427.75
2,103,078.64

0.00

NETHERLANDS Total
75,706.000

19TRADES:

1CANCELS:

Local
Base 2,103,078.64

1,467,427.75
0.00
0.00

1,496.56
1,035.98

0.00
0.00

PORTUGAL
EQUITY

874,030.000 Local

12TRADES:

0.00Base

4CANCELS:

757.62
523.46 0.00

0.00
327,684.66
474,267.41

0.00

PORTUGAL Total
874,030.000

12TRADES:

4CANCELS:

Local
Base 474,267.41

327,684.66
0.00
0.00

757.62
523.46

0.00
0.00

SPAIN
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
1,367,845.000 Local

49TRADES:

0.00Base

1CANCELS:

3,214.58
2,240.50 0.00

0.00
3,508,740.89
5,032,305.40

0.00

SPAIN Total
1,367,845.000

49TRADES:

1CANCELS:

Local
Base 5,032,305.40

3,508,740.89
0.00
0.00

3,214.58
2,240.50

0.00
0.00

EURO CURRENCY  Total
6,820,977.000

253TRADES:
23CANCELS:

Base

Local

0.00 39,685.05

27,535.10

141.57

99.57

36,290,471.12

25,248,672.410.00

HONG KONG DOLLAR
EQUITY

5,340,103.000 Local

29TRADES:

0.00Base

2CANCELS:

18,972.45
147,628.99 83,704.66

10,757.41
85,997,929.40
11,053,336.26

0.00

HONG KONG DOLLAR  Total
5,340,103.000

29TRADES:
2CANCELS:

Base

Local

0.00 18,972.45

147,628.99

10,757.41

83,704.66

11,053,336.26

85,997,929.400.00

INDONESIAN RUPIAH
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
537,000.000 Local

3TRADES:

0.00Base

0CANCELS:

423.20
3,625,126.00 1,039,202.00

121.32
2,421,414,309.00

282,677.36
0.00

INDONESIAN RUPIAH  Total
537,000.000

3TRADES:
0CANCELS:

Base

Local

0.00 423.20

3,625,126.00

121.32

1,039,202.00

282,677.36

2,421,414,309.000.00

ISRAELI SHEKEL
EQUITY

213,936.000 Local

14TRADES:

0.00Base

0CANCELS:

4,003.87
13,832.41 0.00

0.00
8,659,088.44
2,506,430.42

0.00

ISRAELI SHEKEL  Total
213,936.000

14TRADES:
0CANCELS:

Base

Local

0.00 4,003.87

13,832.41

0.00

0.00

2,506,430.42

8,659,088.440.00

JAPANESE YEN
EQUITY

3,805,438.000 Local

98TRADES:

0.00Base

0CANCELS:

25,508.87
2,079,206.00 0.00

0.00
1,577,753,112.00

19,169,893.97
0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

JAPANESE YEN  Total
3,805,438.000

98TRADES:
0CANCELS:

Base

Local

0.00 25,508.87

2,079,206.00

0.00

0.00

19,169,893.97

1,577,753,112.000.00

NEW ZEALAND DOLLAR
EQUITY

80,679.000 Local

4TRADES:

0.00Base

0CANCELS:

766.48
975.56 0.00

0.00
645,507.03
506,367.77

0.00

NEW ZEALAND DOLLAR  Total
80,679.000

4TRADES:
0CANCELS:

Base

Local

0.00 766.48

975.56

0.00

0.00

506,367.77

645,507.030.00

NORWEGIAN KRONE
EQUITY

740,133.000 Local

42TRADES:

0.00Base

0CANCELS:

3,778.03
20,681.00 0.00

0.00
25,755,645.88
4,705,251.98

0.00

NORWEGIAN KRONE  Total
740,133.000

42TRADES:
0CANCELS:

Base

Local

0.00 3,778.03

20,681.00

0.00

0.00

4,705,251.98

25,755,645.880.00

POUND STERLING
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
22,855,870.000 Local

72TRADES:

0.00Base

5CANCELS:

15,784.52
9,625.98 28,033.95

45,783.42
6,318,358.66

10,348,146.84
0.00

POUND STERLING  Total
22,855,870.000

72TRADES:
5CANCELS:

Base

Local

0.00 15,784.52

9,625.98

45,783.42

28,033.95

10,348,146.84

6,318,358.660.00

SINGAPORE DOLLAR
EQUITY

640,498.000 Local

24TRADES:

0.00Base

2CANCELS:

1,668.02
2,055.80 697.94

566.99
1,873,772.83
1,521,628.46

0.00

SINGAPORE DOLLAR  Total
640,498.000

24TRADES:
2CANCELS:

Base

Local

0.00 1,668.02

2,055.80

566.99

697.94

1,521,628.46

1,873,772.830.00

SOUTH AFRICAN RAND
EQUITY

107,382.000 Local

12TRADES:

0.00Base

0CANCELS:

1,503.27
10,162.09 25,405.21

3,758.16
10,197,648.45
1,508,527.49

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

SOUTH AFRICAN RAND  Total
107,382.000

12TRADES:
0CANCELS:

Base

Local

0.00 1,503.27

10,162.09

3,758.16

25,405.21

1,508,527.49

10,197,648.450.00

SOUTH KOREAN WON
EQUITY

291,770.000 Local

34TRADES:

0.00Base

0CANCELS:

13,254.63
14,543,850.00 0.00

0.00
10,294,797,761.00

9,314,247.78
0.00

SOUTH KOREAN WON  Total
291,770.000

34TRADES:
0CANCELS:

Base

Local

0.00 13,254.63

14,543,850.00

0.00

0.00

9,314,247.78

10,294,797,761.000.00

SWEDISH KRONA
EQUITY

359,466.000 Local

18TRADES:

0.00Base

0CANCELS:

1,573.55
9,892.17 0.00

0.00
27,952,016.76
4,437,632.15

0.00

SWEDISH KRONA  Total
359,466.000

18TRADES:
0CANCELS:

Base

Local

0.00 1,573.55

9,892.17

0.00

0.00

4,437,632.15

27,952,016.760.00

SWISS FRANC
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Purchase Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
773,515.000 Local

24TRADES:

0.00Base

0CANCELS:

6,910.46
6,081.50 0.00

0.00
24,402,263.29
24,618,862.30

0.00

SWISS FRANC  Total
773,515.000

24TRADES:
0CANCELS:

Base

Local

0.00 6,910.46

6,081.50

0.00

0.00

24,618,862.30

24,402,263.290.00

US DOLLAR
CASH EQUIVALENTS

989,716,963.420 Local

1,048TRADES:

0.00Base

3CANCELS:

0.00
0.00 0.00

0.00
989,716,162.08
989,716,162.08

0.00

EQUITY
389,387,709.110 Local

2,760TRADES:

0.00Base

20CANCELS:

190,055.06
190,055.06 0.02

0.02
861,070,400.62
861,070,400.62

0.00

FIXED INCOME
584,627,092.320 Local

597TRADES:

3,396,134.56Base

254CANCELS:

0.00
0.00 0.00

0.0071,317,628.000
593,147,876.87
593,147,876.87

3,396,134.56
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Purchase Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR  Total
1,963,731,764.850

71,317,628.000

4,405TRADES:
277CANCELS:

Base

Local

3,396,134.56 190,055.06

190,055.06

0.02

0.02

2,443,934,439.57

2,443,934,439.573,396,134.56

2,010,235,076.850
PURCHASE Total

5,164TRADES:
318CANCELS:

61,548.03353,469.3771,317,628.000 2,597,599,066.86Base 3,396,134.56
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Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

112,650.000
FUTURE BUY TO OPEN

2,253.000 Local

35TRADES:

Base

0CANCELS:

145,655,917.50
145,655,917.50

112,650.000
US DOLLAR  Total

2,253.000

35TRADES:
0CANCELS:

Base

Local

145,655,917.50

145,655,917.50

112,650.000
2,253.000

FUTURE PURCHASE Total

35TRADES:
0CANCELS:

145,655,917.50Base
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Sales Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

3,788,214.000 Local

57TRADES:

0.00Base

5CANCELS:

14,168.66
13,327.94 0.00

0.00
12,511,749.23
13,158,688.95

0.00

AUSTRALIAN DOLLAR  Total
3,788,214.000

57TRADES:
5CANCELS:

Base

Local

0.00 14,168.66

13,327.94

0.00

0.00

13,158,688.95

12,511,749.230.00

BRAZILIAN REAL
EQUITY

121,273.000 Local

14TRADES:

0.00Base

0CANCELS:

1,304.07
2,093.96 0.00

0.00
1,770,998.95
1,049,308.04

0.00

BRAZILIAN REAL  Total
121,273.000

14TRADES:
0CANCELS:

Base

Local

0.00 1,304.07

2,093.96

0.00

0.00

1,049,308.04

1,770,998.950.00

CANADIAN DOLLAR
EQUITY

445,700.000 Local

35TRADES:

0.00Base

0CANCELS:

5,202.67
4,979.04 0.00

0.00
6,526,714.56
6,810,023.26

0.00
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Sales Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
445,700.000

35TRADES:
0CANCELS:

Base

Local

0.00 5,202.67

4,979.04

0.00

0.00

6,810,023.26

6,526,714.560.00

DANISH KRONE
EQUITY

43,395.000 Local

9TRADES:

0.00Base

0CANCELS:

2,970.75
15,124.96 0.00

0.00
16,431,505.86
3,219,259.86

0.00

DANISH KRONE  Total
43,395.000

9TRADES:
0CANCELS:

Base

Local

0.00 2,970.75

15,124.96

0.00

0.00

3,219,259.86

16,431,505.860.00

EURO CURRENCY

AUSTRIA
EQUITY

41,719.000 Local

18TRADES:

0.00Base

0CANCELS:

836.56
577.47 0.00

0.00
959,228.36

1,387,962.16
0.00

AUSTRIA Total
41,719.000

18TRADES:

0CANCELS:

Local
Base 1,387,962.16

959,228.36
0.00
0.00

836.56
577.47

0.00
0.00

BELGIUM
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Sales Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
19,763.000 Local

10TRADES:

0.00Base

0CANCELS:

1,315.17
908.03 0.00

0.00
996,606.46

1,446,318.74
0.00

BELGIUM Total
19,763.000

10TRADES:

0CANCELS:

Local
Base 1,446,318.74

996,606.46
0.00
0.00

1,315.17
908.03

0.00
0.00

FINLAND
EQUITY

93,556.000 Local

12TRADES:

0.00Base

0CANCELS:

470.69
332.60 0.00

0.00
835,730.43

1,184,702.68
0.00

FINLAND Total
93,556.000

12TRADES:

0CANCELS:

Local
Base 1,184,702.68

835,730.43
0.00
0.00

470.69
332.60

0.00
0.00

FRANCE
EQUITY

206,637.000 Local

78TRADES:

0.00Base

1CANCELS:

6,150.34
4,217.65 0.00

0.00
5,736,027.61
8,335,147.83

0.00
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Sales Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

FRANCE Total
206,637.000

78TRADES:

1CANCELS:

Local
Base 8,335,147.83

5,736,027.61
0.00
0.00

6,150.34
4,217.65

0.00
0.00

GERMANY
EQUITY

255,036.000 Local

54TRADES:

0.00Base

0CANCELS:

8,912.45
6,243.84 0.00

0.00
11,869,450.17
16,946,936.32

0.00

GERMANY Total
255,036.000

54TRADES:

0CANCELS:

Local
Base 16,946,936.32

11,869,450.17
0.00
0.00

8,912.45
6,243.84

0.00
0.00

GREECE
EQUITY

17,082.000 Local

14TRADES:

0.00Base

0CANCELS:

213.38
148.97 106.04

152.16
282,016.59
403,496.86

0.00

GREECE Total
17,082.000

14TRADES:

0CANCELS:

Local
Base 403,496.86

282,016.59
152.16
106.04

213.38
148.97

0.00
0.00

IRELAND
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Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
202,451.000 Local

8TRADES:

0.00Base

0CANCELS:

1,828.56
1,279.98 6.25

9.15
821,342.73

1,174,197.85
0.00

IRELAND Total
202,451.000

8TRADES:

0CANCELS:

Local
Base 1,174,197.85

821,342.73
9.15
6.25

1,828.56
1,279.98

0.00
0.00

ITALY
EQUITY

2,817,812.000 Local

69TRADES:

0.00Base

2CANCELS:

2,257.78
1,574.95 0.00

0.00
2,365,327.88
3,388,962.58

0.00

ITALY Total
2,817,812.000

69TRADES:

2CANCELS:

Local
Base 3,388,962.58

2,365,327.88
0.00
0.00

2,257.78
1,574.95

0.00
0.00

NETHERLANDS
EQUITY

111,597.000 Local

19TRADES:

0.00Base

0CANCELS:

1,667.65
1,145.07 0.00

0.00
2,422,413.85
3,513,972.40

0.00
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Sales Report by Report Date
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

NETHERLANDS Total
111,597.000

19TRADES:

0CANCELS:

Local
Base 3,513,972.40

2,422,413.85
0.00
0.00

1,667.65
1,145.07

0.00
0.00

PORTUGAL
EQUITY

258,278.000 Local

13TRADES:

0.00Base

8CANCELS:

24.82
17.63 0.00

0.00
45,387.30
63,951.23

0.00

PORTUGAL Total
258,278.000

13TRADES:

8CANCELS:

Local
Base 63,951.23

45,387.30
0.00
0.00

24.82
17.63

0.00
0.00

SPAIN
EQUITY

973,871.000 Local

102TRADES:

0.00Base

2CANCELS:

7,228.16
5,061.39 0.00

0.00
5,170,138.71
7,424,958.65

0.00

SPAIN Total
973,871.000

102TRADES:

2CANCELS:

Local
Base 7,424,958.65

5,170,138.71
0.00
0.00

7,228.16
5,061.39

0.00
0.00

UNITED KINGDOM
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
334,629.600 Local

9TRADES:

0.00Base

2CANCELS:

642.59
449.51 2.50

3.51
662,813.59
954,569.24

0.00

UNITED KINGDOM Total
334,629.600

9TRADES:

2CANCELS:

Local
Base 954,569.24

662,813.59
3.51
2.50

642.59
449.51

0.00
0.00

EURO CURRENCY  Total
5,332,431.600

406TRADES:
15CANCELS:

Base

Local

0.00 31,548.15

21,957.09

164.82

114.79

46,225,176.54

32,166,483.680.00

HONG KONG DOLLAR
EQUITY

4,553,878.000 Local

50TRADES:

0.00Base

1CANCELS:

4,294.64
33,375.76 28,032.16

3,607.27
34,020,195.92
4,377,653.49

0.00

HONG KONG DOLLAR  Total
4,553,878.000

50TRADES:
1CANCELS:

Base

Local

0.00 4,294.64

33,375.76

3,607.27

28,032.16

4,377,653.49

34,020,195.920.00

JAPANESE YEN
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Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
2,625,429.000 Local

300TRADES:

0.00Base

0CANCELS:

15,956.88
1,305,011.00 0.00

0.00
1,376,248,588.00

16,677,812.28
0.00

JAPANESE YEN  Total
2,625,429.000

300TRADES:
0CANCELS:

Base

Local

0.00 15,956.88

1,305,011.00

0.00

0.00

16,677,812.28

1,376,248,588.000.00

NEW ZEALAND DOLLAR
EQUITY

5,747.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,109.72
4,026.46

0.00

NEW ZEALAND DOLLAR  Total
5,747.000

1TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

4,026.46

5,109.720.00

NORWEGIAN KRONE
EQUITY

108,279.000 Local

19TRADES:

0.00Base

0CANCELS:

2,976.51
16,235.88 0.00

0.00
11,122,858.25
2,042,813.23

0.00
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Sales Report by Report Date
Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

NORWEGIAN KRONE  Total
108,279.000

19TRADES:
0CANCELS:

Base

Local

0.00 2,976.51

16,235.88

0.00

0.00

2,042,813.23

11,122,858.250.00

POUND STERLING
EQUITY

25,160,547.000 Local

153TRADES:

0.00Base

1CANCELS:

24,191.28
14,774.49 114.61

187.94
17,589,207.98
28,856,867.25

0.00

POUND STERLING  Total
25,160,547.000

153TRADES:
1CANCELS:

Base

Local

0.00 24,191.28

14,774.49

187.94

114.61

28,856,867.25

17,589,207.980.00

SINGAPORE DOLLAR
EQUITY

1,176,019.000 Local

17TRADES:

0.00Base

1CANCELS:

465.82
574.83 394.87

320.19
986,213.80
799,671.20

0.00

SINGAPORE DOLLAR  Total
1,176,019.000

17TRADES:
1CANCELS:

Base

Local

0.00 465.82

574.83

320.19

394.87

799,671.20

986,213.800.00

SOUTH KOREAN WON
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Currency Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
714,853.000 Local

51TRADES:

0.00Base

0CANCELS:

20,988.20
22,753,337.00 45,750,768.00

42,224.78
16,317,823,690.00

14,957,299.38
0.00

SOUTH KOREAN WON  Total
714,853.000

51TRADES:
0CANCELS:

Base

Local

0.00 20,988.20

22,753,337.00

42,224.78

45,750,768.00

14,957,299.38

16,317,823,690.000.00

SWEDISH KRONA
EQUITY

162,949.000 Local

32TRADES:

0.00Base

0CANCELS:

2,905.52
18,096.62 0.00

0.00
18,591,189.69

2,998,120.11
0.00

SWEDISH KRONA  Total
162,949.000

32TRADES:
0CANCELS:

Base

Local

0.00 2,905.52

18,096.62

0.00

0.00

2,998,120.11

18,591,189.690.00

SWISS FRANC
EQUITY

638,052.000 Local

53TRADES:

0.00Base

2CANCELS:

4,412.70
3,856.42 0.00

0.00
19,988,928.06
19,620,418.89

0.00
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Sales Report by Report Date
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SWISS FRANC  Total
638,052.000

53TRADES:
2CANCELS:

Base

Local

0.00 4,412.70

3,856.42

0.00

0.00

19,620,418.89

19,988,928.060.00

US DOLLAR
CASH EQUIVALENTS

831,637,468.490 Local

475TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
831,637,468.49
831,637,468.49

0.00

EQUITY
401,810,520.250 Local

3,003TRADES:

0.00Base

39CANCELS:

177,888.96
177,888.96 8,447.00

8,447.00
905,793,820.05
905,793,820.05

0.00

FIXED INCOME
789,372,888.880 Local

909TRADES:

4,444,305.03Base

229CANCELS:

0.00
0.00 0.00

0.00103,300,388.790
716,758,208.19
716,758,208.19

4,444,305.03

SHORT TERM MATURITIES
112,961,353.930 Local

140TRADES:

1,871.34Base

14CANCELS:

0.00
0.00 0.00

0.00
112,959,529.03
112,959,529.03

1,871.34



Prepared by State StreetPage 1751

Sales Report by Report Date
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR  Total
2,135,782,231.550

103,300,388.790

4,527TRADES:
282CANCELS:

Base

Local

4,446,176.37 177,888.96

177,888.96

8,447.00

8,447.00

2,567,149,025.76

2,567,149,025.764,446,176.37

2,180,658,998.150
SALES Total

5,724TRADES:
307CANCELS:

54,952.00309,274.81103,300,388.790 2,727,946,164.70Base 4,446,176.37



Prepared by State StreetPage 1752
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

106,650.000
FUTURE SELL TO CLOSE

2,133.000 Local

29TRADES:

Base

0CANCELS:

137,975,112.50
137,975,112.50

106,650.000
US DOLLAR  Total

2,133.000

29TRADES:
0CANCELS:

Base

Local

137,975,112.50

137,975,112.50

106,650.000
2,133.000

FUTURE SALES Total

29TRADES:
0CANCELS:

137,975,112.50Base
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Purchase Report by Report Date
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
989,716,963.420

1,048TRADES:

0.00Base

3CANCELS:

0.00 0.00 989,716,162.08

EQUITY
435,891,021.110

3,519TRADES:

0.00Base

61CANCELS:

353,469.37 61,548.03 1,014,735,027.91

FIXED INCOME
584,627,092.320

597TRADES:

3,396,134.56Base

254CANCELS:

0.00 0.00

71,317,628.000

593,147,876.87

2,010,235,076.850

PURCHASE Total

5,164TRADES:
318CANCELS:

61,548.03353,469.37

71,317,628.000

2,597,599,066.86Base 3,396,134.56
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

112,650.000
FUTURE BUY TO OPEN

2,253.000

35TRADES:

Base

0CANCELS:

145,655,917.50

112,650.0002,253.000

FUTURE PURCHASE Total

35TRADES:
0CANCELS:

145,655,917.50Base
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July 25, 2011View Date:to June 30, 2011April 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
831,637,468.490

475TRADES:

0.00Base

0CANCELS:

0.00 0.00 831,637,468.49

EQUITY
446,687,286.850

4,200TRADES:

0.00Base

64CANCELS:

309,274.81 54,952.00 1,066,590,958.99

FIXED INCOME
789,372,888.880

909TRADES:

4,444,305.03Base

229CANCELS:

0.00 0.00

103,300,388.790

716,758,208.19

SHORT TERM MATURITIES
112,961,353.930

140TRADES:

1,871.34Base

14CANCELS:

0.00 0.00 112,959,529.03

2,180,658,998.150

SALES Total

5,724TRADES:
307CANCELS:

54,952.00309,274.81

103,300,388.790

2,727,946,164.70Base 4,446,176.37
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Sales Report by Report Date
Fund Summary - Composite

July 25, 2011View Date:to June 30, 2011April 1, 2011

Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

106,650.000
FUTURE SELL TO CLOSE

2,133.000

29TRADES:

Base

0CANCELS:

137,975,112.50

106,650.0002,133.000

FUTURE SALES Total

29TRADES:
0CANCELS:

137,975,112.50Base
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